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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS..ceeceeice s | nenienens 4,215,167,213 | ..o (U IO 4,215,167,213 | cocovonnne 4,151,708,417
2. Stocks:
2.1 Preferred SHOCKS. .......cvuuririricriecriciesiecsies sttt ssesiens | eriesessesenns 232,213,674 | oo (U I 232,213,674 | oo 255,633,110
22 COMMON SIOCKS. ...evucererircetaesieeisseiesssesissess ettt sess st ssst st snssnnes | eesnssssesenns 922,311,231 | oo 19,870,111 | covvvrev 902,441,120 | .coounven. 1,118,281,812
3. Mortgage loans on real estate:
31 FIISEIENS oottt | crienenienenas 451,984,749 | ..o (U I 451,984,749 | ......cccceoe.. 370,715,151
3.2 Other than firSt IENS........c.cveuiiieiierieriere ettt ssinns | corteinsesseesesse s (0 RN (0 RN (O PO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES). ... vevveereeseeseeseseseeeeseeseessessee e ssesb e st st bs e esb st ens et es s st sbsnssns | sebsessessessessssssessentnsseees (01 O [0 RN (01 RN 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES).......ocvuiviieiitiee ettt bbb besaesessans | sebssssassassaes 39,627,525 | ..o (01 IO 39,627,525 | ..cooovvrnn 57,455,615
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES)......veecererrereeeeeeseeeeeeseeeeseseneans | ceeseesesseseseesssessesesneeens [0 O (01 SRR (0 TR 0
5. Cash ($.....81,579,007), cash equivalents (3.....426,774,061)
and short-term investments (3.....186,879,002)..........c.oeveerrerererereeeeeeeeeeeeeeereeeeeeesseseesessenes | coeeeseessenenns 695,232,160 | ...ooovveveererceread [0 I 695,232,160 | ........c....... 752,974,261
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....euvererereerrereesreseeeeseseseeseeseseseesessessessns | ressessessssssessssessesssssnes [0 O (01 (0 R 0
7o DEIIVALIVES. .....oevevceeneeeseceseiseesseeessest sttt sttt sess s ssssentsns | eessssssssnnessneens 663,081 | ..o (U I 663,061 | ..ooveoererceenen 234,874
8. OtheriNVESIEA @SSELS.......c.cviiecieeieicteeeteteee ettt ssssstesnss | esssaessesnans 855,068,458 | .....coevevrriereiereienad [0 I 855,068,458 | ................ 766,437,556
9. ReCEIVADIES fOr SECUMHES........cvvvieevececeeicictece et seesnas | evessessssaesensas 9,405,643 | ..o (0] I 9,405,643 | ...ovevirirnee 3,036,261
10. Securities lending reinvested COllAtEral @SSELS...........cvrrririnrirririsenessieeeesssssesssssesees | seressssssssssssssessesssssssan (0 0 [ e 0 [ e 0
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccceveeves | ovveerereines 460,166,946 | .................. 29,344,277 | .cocovvrenee. 430,822,669 | ............... 365,158,831
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........c.cocvvvveveves | covererernnnes 291,567,023 | ..ocovveeeeeceee s (0} I 291,567,023 | ....ccevrneeee 299,267,044
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeereeeeeer et s et s ettt | eertestessees st anseas (0 IO (O O (O OO 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccvvecveveeereeeeceeeeeretee et es e seseeseennes | eveeaeeesessesened 65,431,470 | oo (01 IO 65,431,470 | covervinee 53,513,207
16.2 Funds held by or deposited with reinsured COMPANIES..........ccovureerrerrurinreneereeneeneinees | e [0 O (01 SR (0 R 0
16.3 Other amounts receivable under reinSUranCe CONMTACES..............vwrveriereerieeieerieries | cerveriesiessesseseeseeenees (0 RN (0 TN (O U 0
17. Amounts receivable relating to UNINSUrEd PlIANS.............ocureeririeriinriririnerereieeseseieeseissenes | ceeesessssessesessessessssseean (01 RN (01 RN (01 RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccccvcveiveees | coveereieesieceseeenad (01 R (0 TR (0] IO 9,584,901
18.2 Net deferred taX @SSEL. ...ttt essssnssennes | reessesesanes 191,206,720 | ..oovvoreerreecrirereienn! (U I 191,206,720 | ...cvvvoreene. 138,212,352
19.  Guaranty funds receivable OF ON AEPOSIt...........evrereririinrireieieeneieeeerseesseeese s iessesssssessns | seseesessessssssssessesssssnsnn [0 [0 SR (0 R 0
20. Electronic data processing equipment and SOtWAre...........ccccovuevevcveieierierseeeeseeeseieseen | ceevieisiesenand 63,962,672 | ..coovvrrrnnnn 55,457,895 | ..coovvvirririnn. 8,504,777 | oo 7,148,510
21, Furniture and equipment, including health care delivery assets ($.......... (1) S ISP 8,857,336 | .ovooverrerirnnns 8,857,336 | ..o (01 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coevreernrrrineones | corerrernenesereeeseneinns [0 O (01 (01 [ 0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoceveerereeeievesieereeeeceeeens | e 13,254,038 | ..oocvoevrrirnn 48,378 | oo 13,205,660 | ......ccocveee.. 11,964,847
24. Health care (§.......... 0) and other amounts receivable.............ccucveveerivevciieeeeeee e | e 11,501,350 | oovvvcereeceeee e (01 IO 11,501,350 | c.ocvocrrrne. 13,636,942
25.  Aggregate write-ins for other than iNVeSted @SSEtS............cccvivevevcveieeiecreee e | cverisserenian 481,117,753 | oo 33,346,183 | ................ 447,771,570 | .o 562,019,852
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINes 12 throUugh 25)...........veeuevemereiermierinerinesieseseeseseesseessssesssesssessenns | sreeessnens 9,046,923,688 | ................ 146,929,378 | .....cc..uc.. 8,899,994,310 | ..ccovvuvs 8,975,460,005
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ccccvevrees | covrrerernereieieisiieieienad (0 TR (0 TSR (0 TR 0
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 9,046,923,688 | ................ 146,929,378 | .....cc.ouu. 8,899,994,310 | ..ccovvuvs 8,975,460,005
DETAILS OF WRITE-INS
1100, bRt | etet ettt (O R (O RO (O RO 0
1102, ottt | etet et (0 R (O RO (O R 0
1103, ettt | eeeteee ettt (O (O R (O O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Receivable from Federal Crop Insurance COorporation..............ccccuecueveieureeseerseseseisessssesesens | cevvevessesienns 220,803,949 | ...oooverieeead (0] I 220,803,949 | ...ccevveie 325,600,767
2502. Company owned life INSUIANCE..............cuiuiuirieieieiieie st sssnes | essssessesnans 188,218,102 | ..vveeicreeeeerean [0 I 188,218,102 | ....coovveee. 185,334,724
2503. Other assets and reCeIVADIES............c..c.cuiviieeiciie et | evssessesssaees 33,513,402 | .cocev 32,386,205 | ..coovverre. 1127197 | oo 10,257,304
2598. Summary of remaining write-ins for Line 25 from overflow page..........ccocvcveveveevvesievicveens | ceveveeieieians 38,582,300 | ..cvovrrreireiirna 959,978 | .o 37,622,322 | ..o 40,827,056
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........cvrerrreerreessrerseresssresssssssssesnees | corsenesssenas 481,117,753 | oo 33,346,183 | ...cccovvrenne. 447,771,570 | oo 562,019,852




Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year

1. Losses (CUrrent acCident YEar $.....764,168,771).........ovvverreeeriersieessessseissssssssessssssssssssss s sssssssssssssssssssssssssssssssessssssssanns | svsessssssssssasssnnes 3,370,803,065 | .ovvvverririrrrnns 3,329,924,121
2. Reinsurance payable on paid losses and 10SS adjuSIMENt EXPENSES........c.cuererurinrireirieeiseeeereseseessstee s ssssess s ssssssenss | ceseeessesssssnsssessssennes 5,575,032 | oo 5,298,615
3. LOSS AUJUSIMENE BXPENSES. .....ceuivieieiiiieiieisisies ettt ettt bbb s bbbt s bbb ss st ens st bensens | entessesessessesensenaans 807,848,859 | .coocovvviiririinns 767,943,858
4. Commissions payable, contingent commissions and other similar charges. ...89,730,061 ...95,649,888
5. Other expenses (excluding taxes, lICENSES AN fEES).........ccuviueieeiiieieisse sttt b sttt sssaens | evsessessssssessessesaans 181,746,569 | ..coocevererernes 175,603,905
6. Taxes, licenses and fees (excluding federal and foreign income taxes)........cccocvvvevvereevrerereernnnes ...28,723,957
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital gains (losses))...
7.2 Net deferred tax liability.
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt ettt sttt ettt enbeesbsenbaentsentans | drentaessaesss e e e et e st e e (0 [OOSR 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....585,893,537 and including

warranty reserves of §.....4,823,499 and accrued accident and health experience rating refunds

including $.......... 0 for medical loss ratio rebate per the Public Health Service Act).

10.  Advance premium

11.  Dividends declared and unpaid:

111 SHOCKNOIETS. ...ttt nenes | cebsess sttt LU R 0

11,2 POICYNOIAETS. ...ttt E bbbttt ens | 4ebseesessent e s e bs e en bt en st 0 [ 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccvuerviuirreiriiieieissee e ssssessenses | eressssssssessessenens 135,055,029 | .ovevverereinis 144,300,777
13.  Funds held by company Under reiNSUrANCE trEALES..........ccviveviiiireiciseteee ettt sbnns | sesesissessesesssssans 469,816,309 | .ooocveveiereiinns 555,341,414
14, Amounts withheld or retained by company for aCCOUNt Of ONETS..........c.eviviieiisee s ssssssesis | crrenssssesesesnsesenes 98,875,908 | ...cvvovverererininns 101,383,204
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveicicreie ettt bbb stes e sns | sbessessesesssssesssssssenae 2971764 | coooveeeee 1,320,503
16.  Provision for reinsurance (including $.....12,000 CEMIfIEA).........coovuivriieiiecieciececes sttt ssssssassssenses | seesssssssessssssssssansses 44,229,000 | .ovoeverrieieiein 44,229,000
17.  Net adjustments in assets and liabilities due to foreign eXChanGe rates.........c.ceiiiiveiciicieieces et esesens | cveeresiese e 34,848,926 | ...ovvveieriie 25,024,572
18, Drafts QUESIANAING........couiiricieieccce s bbb a bbb s bbbt s bbb | eebies st e sttt (01 RPN 0
19.  Payable to parent, subsidiaries and affliates.............cocuiiiiiiiiiiecce bbb | sbesaese s 5,653,308 | ..ovoveerrriiirieieinas 3,491,941
20, DEIVALIVES.......ovuieeiiirieiirit bbbt | et O [ oo 0
21, PaYADIE fOr SBCUMEIES.........ucveevieeieciee ettt ettt st n s s e sssaesasssssessesnsassesnsnsenes | oevesssssessssissessesneas 16,685,797 | oo 4,272,768
22, Payable for SBCUMHES IENGING..........cciveieiicice ettt bttt es s stensnnas | suesbisssessessse s ses bbb st s [0 TR 0
23.  Liability for amounts held Under UNINSUMEA PIANS............vuirerrerinirreirsieeeessessessssessssesesseesssssssssesessessssssssesssssssssesssssssssssessessns | sonssssssssssssssssssessssssssesssssassns [0 TR 0
24. Capital notes §......... 0 and interest thereon §.......... Dttt sttt sa s saenbaenseas | eertiestessees et es e (0 (O 0
25, Aggregate Wte-inS fOr lADIIHES. ........vvurrverrrerieie sttt ettt ss st nt st ssensenes | sesesssssssssssensneas (100,899,013)] ..o (111,609,074)
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........cviucieisiieeeeisceesse et sessssessssas | sessessesssessessenss 6,693,207,277 | .coovvevrrirrrnnnd 6,640,783,270
27, Protected CEIl HADIES..........cvueercerciriici bbbttt | fhbisb bbb (01 [P 0
28.  Total liabilities (LINES 268 @MU 27)........cririrririreierieciiesieesicsisesssesss s sttt et nens s | tosssssssssssssssacd 6,693,207,277 | .cooovvvvrnriiinnd 6,640,783,270
29.  Aggregate write-ins for SPECIAl SUMPIUS UNAS.........cccvevierieieese ettt ssse s sstensesssenseses | oevesssssssssssssessesnsas 86,825,357 | ovvrvereeesernad 90,949,254
30, COMMON CAPIAl STOCK........couveieiiiieicteite ettt bbb sttt bbb s bbb s st n s s bssensessens | sresinbessesinsentes e sanes 15,440,600 | ..oooovvererierercnnen, 15,440,600
31, PrEferred CAPItAl STOCK........coviveevcecteeetcteee ettt sttt b st et s et et s e b n st s s s e st | ebeerenanae st st ettt s et ans [0 TR 0
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES.....cvieiictceese ettt sttt bbb a e b s bbbt a bbb st st en st b n s s ban s ssesansants | eveesissssessns st entes et s en st n s [0 TR 0
34, Gross paid in and CONTDULEA SUMIUS...........cvcvuivieiieiciieteie ettt bbbttt bsss s ssssns | svessessssessesinsensesas 875,666,884 | ...coovvvvrirn 871,833,489
35, UNG@SSIGNEA fUNAS (SUIPIUS).....uvucveivreeiecieiieeicesctes et sttt sttt st st s bbb e s st sses et es s s bt sssesass s s ssessnsntes | sveesessssissensesanes 1,228,854,192 | ..vvvvevvererae 1,356,453,393
36. Less treasury stock, at cost:

36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ettt nens | srbes et (0 RN 0

36.2 .......... 0.000 shares preferred (value included in Line 31 §......... 0) ettt sttt ennens | seieetens st st ne e 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).......ccccueviruriueieiieriseieiesse st sessssesssssssssesssssssssessessssssses | ssesssssessisssessns 2,206,787,033 [ ..o 2,334,676,735
38, Totals (Page 2, LINE 28, €0l 3)......ourvereeerreereeereeeieeeieeeeseeessesesseessseees et seessseessssess s ssessssssssssssssssssssssssssssssssssssssssassssasssns | seeesosesmsessssenns 8,899,994,310 | .ooooovvvrrrvrernne 8,975,460,005

DETAILS OF WRITE-INS

2501. Accounts payable and other liabilities..
2502. Retroactive reINSUFANCE CEABT. .........rvureurerrereereeeeeiseesseeseee e ssees et es e et ss sttt s st s st e nsren
25003, eSSttt nns | Hisbseess ettt ettt (01 [N 0
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAGE........vuvereririnereirie sttt ssessessssssessesss | sesssessssessnssssssssessssssnssessesssens 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)......uiuuiueereireisrssrsssessesesassesssssssesssssssssssssesssssssssssssssasssssssssssssnssssssssessans | sessosssssssssessassnes (100,899,013) [ ..ovvevveiriirinees (111,609,074)

2901. Retroactive rEINSUTANCE GAIN........cvevcvieereeieeeeeeieesse sttt et sse sttt b s et bbb st es st en s sassnsessesassssanans | sresissessessnsessesansanes 86,825,357 | ovoereeeeerenad 90,949,254
2002, oSS
2003, oSSR
2998. Summary of remaining write-ins for Line 29 from OVErfIOW PAGE.........vrrrrriririieirriisiiesissss st esssssssssesssssssssenes
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE)........iuureiurririrearsississsarssssasesessessesssnssessesssnssssses st snssessessenssssssssesssssssssns

320, R8RSR 8RR
3202, oSS
3203, ot
3298. Summary of remaining write-ins for Line 32 from overflow page.
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE)........cuiuiuieiieiiiiiieeseictestes s ss et ss b s sss s ssssnessneas

Qo3




Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums eamned:
1.1 Direct.......cccouue. (Written $.....970,012,179).....ccrvrrireireriiesissesss sttt ssenssns | sesssesssienes 930,794,669 | ....cconv.n. 835,586,985 | ........... 2,347,201,129
1.2 Assumed......... (written $ N 1,225,258,005 | .. .1,146,486,324 | ..........2,380,111,293
1.3 Ceded............. (Written §.....688,833,950)..........cmmrurrrirerireisneisessisss sttt ennnns |_sesssassssend 667,527,509 | .............. 610,001,560 | .......... 1,579,118,341
1.4 Net.....oooorennee. (written $ 1,488,525,166 | ........... 1,372,071,749 | ........... 3,148,194,080
DEDUCTIONS:
2. Losses incurred (current accident year $.....921,025,209):
2.1 DIFECL eSSttt | eentnieeneeas 360,393,174 | ...ccoonvve. 264,043,273 | .......... 1,548,148,390
2.2 Assumed. o ..636,088,536 ...502,369,378 | ...........1,137,524,096
2.3 CARG. ...ttt sstsssessssssssssssssesssssessesssssns | 394,090,930 | e, 170,230,094 | ........... 1,106,950,762
2 INBL. ottt R RS AR SRR Rt 596,182,557 | ........... 1,578,721,724
3. Loss adjustment expenses incurred.. 182,231,554 381,057,513
4. Other underwriting expenses incurred 525,871,203 1,057,156,109
5. Aggregate write-ins for underwriting deductions.... 0N [ 0 ] e 0 i, 0
6. Total underwriting deductions (LINeS 2 throUGh 5).........ccuiueiciciriisieccse et tesesssenas | cvereeans 1,411,633,779 | ........... 1,304,285,314 | ........... 3,016,935,346
7. Netincome Of ProtECEA CEIIS........coiuiieiircice ettt bbb sns st st s b ses s senssnses | asbessessssssesssssssssassesad 0 ] e 0 e, 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cvurerierieneirririineeneieiseineese e ssessesessssssssssssssssesssessessens | sesnsssessssences 76,891,387 |..oovverrennnd 67,786,435 | ....ccvvenee 131,258,735
INVESTMENT INCOME
9. NetinvestmeNnt INCOME BAIMNEM...........c.cvciiiiereceee ettt sttt b et es st ess st n et sensebesensnsesanantes | evesesesenns 122,861,515 | .coovueeee 133,243,639 | .............. 278,091,511
10. Net realized capital gains (losses) less capital gains tax of $.....13,288,497.........cc.ccoevvervverrrerriinesissssessiessssesssenns | crisssssssees (87,093,271 ..oveneens (7,050,138)f ..ovvverieenas (2,892,405)
11. Netinvestment gain (10SS) (LINES 9 + 10).......vuiuriuieiieiieeieeieeieeies ettt | cbsenssesssnnnens 35,768,244 | .............. 126,193,501 | .cooovvenee. 275,199,106
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....1,012,854).......couvveiererereereereeneeseesseseesssesssesssessesssesssssssee | cevvosseesseinnes (1,012,854)| oo (630,489)| ...ovvvvenn (2,283,568)
13. Finance and service charges not included in premiums I . 675,924 |.. 531,930 ..1,364,061
14. Aggregate write-ins for MiSCEIlANEOUS INCOME..........c.evuiveirriiieissesise sttt essesssssenes | sressessssssesans (3,146,042)( ................. (4,157,749)] ..o (7,689,442)
15. Total other income (LINES 12 thrOUGN 14)........cu ettt sssss s s esssssssssensens | sresssssssssesans (3,48297N)| oo (4,256,308)] .....ccuuen (8,608,949)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt st sssssstensns | sssessessanses 109,176,660 | .............. 189,723,628 | ...coevvne. 397,848,891
17. Dividends 10 POICYNOIAETS..........cvueiiiirieieicieie ettt ns s s st sntenses | ssssessessssessessnsas 636,685 | ..o 859,654 | 1,469,442
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17)......cuiiueiuiieieieeieee sttt sann 108,539,975 188,863,973 396,379,449
19. Federal and foreign income taxes incurred........ . ..31,637474 | 31,191,180 ....64,022,931
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)..........ocirririiiriiimiiiniiineiiseisseseisseseseseseesse e sssessessssssssssssssssssns | cnseenssesssinsss 76,902,500 157,672,793 332,356,518
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DEcembEr 31 PHOT YEAN..........cccvcveveriirieiesiesseie s sessss s sessssssssessessesses | sssessenas 2,334,676,735 | ........... 1,905,916,933 | .......... 1,905,916,933
22. Netincome (from Line 20) ....76,902,500 ....157,672,793 ..332,356,518
23. Net transfers (to) from Protected Cell ACCOUNLS...........ccccuivveieeiieieise sttt ssessesssssssssessessssseses | eveesiesessssssssesssssesseens0. | cevveesiesiesssssiesessessessa 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....(27,191,069).........ccccccevrrerrvmmrrereecn | covererrennns (87,016,986) .............. 101,896,366
25. Change in net unrealized foreign exchange capital gain (loss) .(3,753,686)] .. 435,430
26. Change in net deferred INCOME tAX..........ccucieicicieieee ettt bbb bbbt saenes | anssssesssessanes 25,803,299 | ..ooovrrerines (754,615) | ..ovrerrrnns 4,655,688
27. Change in NONAAMItEEA @SSELS..........cevueiuiieieiee ettt bbb bbb ssessensas | eesesaesaneens (13,833,871)| oo (2,348,733)| .overrrrrnne (4,367,478)
28. Change in provision for reinsurance.. ..(14,532,000)

29. Change in surplus NOtES..........ccuevevrevererereseiereesesins
30. Surplus (contributed to) withdrawn from protected cells

31. Cumulative effect of changes in acCOUNtING PHINCIPIES..........cuiveiveiiiriiieicieeee et

32. Capital changes:

3201 P MMt RS R Rt ts
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.ruririiericiincreieec ettt

32.3 Transferred to surplus
33. Surplus adjustments:

331 PAIA N

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital

34. Net remittances from or (10) HOME OffiCE.........criurriirrri ettt
35. DiVIAENAS 10 STOCKNOIAETS.........vverreriaii ittt

36. Change in treasury stock.

37. Aggregate write-ins for gains and losses in surplus...
38. Change in surplus as regards policyholders (Lines 22 through 37
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

..................... . cervrneneeenn0)
.(9,824,354)] .. .(2,514,493)
.(127,889,702)] ........... ..428,759,802

0501.
0502. ..
0503.
0598.

Summary of remaining write-ins for Line 5 from overflow Page..........coeuvrririniineinessese s sessenens

0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @D0OVE)......cu it

1401. Company owned life insurance .2,883,378 |... 2,689,251

1402. AMOrtization Of INTANGIDIES.........cv ettt sssse st ss st ensnsnensnns | sbsessessessnsennens (R4 | — (633,228)

1403. Interest eXpense ON fUNAS NEIG..........cc.rirreririrrre ettt essnsnssensensnes | sessessessansanes (5,478,292)( ..cvvvree (6,271,672)

1498. Summary of remaining write-ins for Line 14 from overflow page... e 82,100 | .. 57,899

1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......iiuiiiiiiiiieii st sss s ssssssssssnsssssssensss | sssssssssasssass (3,146,042) ...ovonnve. (4,157,749)

3701. Change in fOreign EXChANGE TESEIVE.......c.urverereirresneerseseesseseesesssssssssesssssssssessesssssssssessesssssssssesssssssssessessssssnssessasssnssnsss | sesessessessnses (9,824,354)[ ..o (837,345)

3702.

3703.

3798. Summary of remaining write-ins for Line 37 from OVEMIOW PAGE.........ccovcveeeeieieeieeieeees ettt sessssenes | ervesesessssss s [0 R (01 O 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiN€ 37 @DOVE).......ovuiiuiiiiiiisisississssssssssssssssssssssssssssssssssssssssssssssssssssssssnssns | sesssssssesssonss [CRPZCEY)] - (837,345)[ oo (2,514,493
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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.cvcveieeieicee e ssessesnnes | evseseesans 1,423,761,311 | ............ 1,296,669,412 | ............ 3,239,643,706
2. NetinVESIMENTINCOME. ..ottt ettt s ettt s b s s ssssenas | suessesssineas 123,201,227 | ..covvvrene. 131,933,543 | .o 278,152,367
3. Miscellaneous income ...(5,728,922)| ... ...(5,144,502) ....(11,643,225)
4. Total (LINES 1 HrOUGN 3).....eouieieriiiiiiieeet ettt sttt | nsisnnians 1,541,233,617 | ..ccoonvn. 1,423,458,452 | ........... 3,506,152,848
5. Benefit and 10SS related PAYMENLS...........ccovveveveieieeie st a s s es b sse st snssaenes | sasssesnsnsen 628,125,867 | ............... 567,259,115 | .....c...... 1,286,976,934
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.verererreeneineinincnees | coreereieeseeneeseesseseeeneens 0 [ oo [0 U 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............ccovvevevicveeeve e sestesierens | coeveeieinnens 709,814,038 | ............... 686,215,370 | ............ 1,362,141,965
8. Dividends paid t0 POICYNOIAETS. ........cuueuiereeirriineieieeseeieise ettt ettt nsestnes | frebsesssstsesnssnes 636,685 | ..ocoveerrreiieins 859,654 | ..covevirrrinn. 1,469,442
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccevvrvrrrerirrverens | covrrersrnrenens 2,382,093 | ... 44,387,577 | o 83,344,700
10. Total (Lines 5 through 9) ..1,340,958,683 1,298,721,7117 2,733,933,041
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceveirrierriieeeieiietsees ettt ssssssessessesesses s sessssssssssesens | seessesissnnens 200,274,934 | ............... 124,736,735 | ....cocooc. 772,219,807
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...ceieeeiieee ittt R bRttt nt st | sbiessentneaa 404,004,528 | ............... 356,326,359 | ..coovrrrnne 718,755,350
1202 SHOCKS. ... veeeeeieeeteeeet ettt | tbeeineinees 178,510,985 | ..coovvvveinnee 44,582,342 | ..o 158,752,250
12,3 MOMGAGE I0BNS.......oveieerereieii ittt s bbbt en st nntans | sessesssssantnenns 1,400,220 | .ooovovrirnen. 1,551,806 | .ooovvvvernnnns 48,808,162
124 REAIESIALE. ... | bbb (018 255,506 | ..ocooneeiriieeinan 454,706
12.5  Other iNVESIEA @SSELS.......c.ucvieiecicecee ettt sa s s s besse s sensssaens | evsessesnsineas 16,886,669 | ................. 18,059,085 | ....coccvuvnee 43,870,897
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS...........ccccvvveierereeieieieniicisie | e 1,534,392 | oo (119,909) | oo (92,559)
12.7  MISCEIIANEOUS PrOCEEAS.........coucveivieeiictiie ettt ettt s bbb s sssssessnsans | ssbissessesnsanes 2,811,567 | oo (01 0
12.8 Total investment proceeds (LINES 12.110 12.7).....c.ceieiiiiiieieiseeie ettt ssse st ssessssenss | ssessessssssees 605,148,360 | ............... 420,655,189 | ....ccovened 970,548,806
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 471,844,386 ....307,458,990 1,015,476,189
13,2 SHOCKS.covvurerieiirietse ittt sttt sttt entnnanns | sbsessentneis 114,647,561 | oo 54,501,358 | ...covevene. 153,586,762
133 MOMGAGE I0BNS........ouerieeiin ittt bbbttt ettt | cbtnitenntnneas 82,289,410 | .oooovvvene. 4,473,199 | oo 94,068,472
134 REAIESIALE. ...ttt snnnnn | eesnssessentneas 1,197,054 | ooovorrnn. 1,288,070 | .ovovvvevvrerenne 3,088,784
13.5  Other INVESLEA ASSELS........cuuieriieieicieee et | cbiesiesinees 103,407,026 | .....cccoovvveneee 78,304,402 | ............... 189,548,964
13.6  MiSCEllaNEOUS @PPIICALIONS..........cevirieeiieieieecie sttt s b s s ese s st nnsenes | sesssessssssessssnaas 428,610 | ..ooccvrenn 2,260,312 | .o, 2,751,078
13.7 Total investments acquired (LINES 13.110 13.6)......cvuiuriurieieiieeeeieeieeise ettt sttt sesssssensiens | cbenssssnses 773,814,048 | ..o 448,286,330 | ............ 1,458,520,248
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIEAl NOTES........eereririeecect ettt sttt nnns | sebebseeestestesse st essentees (1 [ TR 0 | oo 0
16.2 Capital and paid in SUrPIUS, 1ESS trEASUNY STOCK..........cvvveeveriiereieicteees ettt ssssssessnaenes | seesestessssssssssessessesssenes 0 | e (01 I 55,000,000
16.3 BOIMOWEA fUNGS........cvuiviiictc ettt bbbt bbb st nbenas | saebissesssssessssssses e snsenas 0 [ oo 0 | oo 0
16.4 Net deposits on deposit-type contracts and other insurance abilities. ............ccccvevievriireeiee s | e 0 | e 0 [ oo 0
16.5 Dividends t0 SOCKNOIAETS...........cvurereerieeiecirie ettt ettt ettt ensessenes | sbsesssssnnenn 120,000,000 | ..overerennee 70,000,000 | .coovoverenne 70,000,000
16.6 Other cash provided (applied)... ...30,648,653 ..70,769,160 ...165,554,662
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | ccccocovvnnenas (89,351,347) | ovvvvvrnrenninens 769,160 | .ooovrnenn 150,554,663
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvveeeree | covrvrvirerenns (57,742,101) | eveververrrnes 97,874,755 | ..o 434,803,028
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN .....vvrieeiriiet ittt bbbttt | cbsnebanesanees 752,974,261 | ..o 318,171,232 | oo 318,171,232
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiieeereireiecseieieis sttt ssssssssessssssssssssessessesssssesss | sesesssssssenn 695,232,160 | ............... 416,045,987 | ............... 752,974,261
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Transferred from real estate to other INVESted @SSELS.........cccvieieiiicc s | cersresesissenns 17,293,978 | oo [0 R 0
20.0002  Exchange of debt securities...... ...14,828,727 ..12,089,321 45,060,256
20.0003  Exchange of equity securities... | ...12,456,878 | ... ....9,029,177 28,336,314
20.0004  Payable fOr SECUMHES. ..........rvuurverieciieiicite ittt ettt sttt bbb bbbttt snbennns | sbbestsssaneeas 12,413,029 | ..o 3,294,170 26,213,933
20.0005  RECEIVADIE fOr SECUMHES. ... ..vvureurerreniesritsiessitseesiesisesiss st bbbttt sttt nsssstas | sebsesisssisnsssnd 6,368,959 | ..oovvrirriinee 595,833 | .o 2,014,801
20.0006  Stock based compensation | .3,833,395 3,647,653 | ... ..1,581,779
20.0007  Company OWNEQ lifE INSUFANCE...........cviveirieiieieieiese st s st bbb sss s bbb ensessessnns | sbessessessssnsns 2,883,378 | ...ccoce0eeennn2,689,251 | o 5,472,761
20.0008  Transferred from other invested assets t0 debt SECUMEIES............cvevieieiiicicicee s | sveesesesesenens 2,428,196
20.0009  Securities acquired in paid in kind interest payment......... 11,326,300
20.0010  Exchange of other invested assets to equity securities....
20.0011  Amortization of intangibles............cccccovvrrrrirrirerrerennn.
20.0012  Equity security acquired s @ diVIENG............cc.vueiriiiiiiriecrie et X
20.0013  Miscellaneous expense (PUrchase aCCrual)...........ccciueiieieieieiercieesieiessseseneessessesssssssessesssssssesssssssessessssenss | svesessssssiessesnnsensdh 200 | i, 1,167,829 | ..oooveea 1,172,029
20.0014  Equity security transferred as a dividend to stockholder... ...4,757,900 ..4,757,900
20.0015  Exchange of debt t0 EQUIY SECUMILIES.........curiuiererieiircircieieeireie ettt ssessesssessessessssssssssstenes | soessessssensssesssssnsssessessnsd | conesnsensenesnnes 2,836,686
20.0016  Sinking fund payments offset by @ premium tax Credit...........occueiirieiciceicce e enies | sveressssesessssssesssssniensQ | e 124,041
20.0017  Interest payment offset by a premium taX Credit..........ococeieiciieisiccsses et sssssessessssssensens | evessesssssssesssssssenersnssnsad | overissessesiesiessneans 9,292
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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A Accounting Practices

The financial statements of Great American Insurance Company ("the Company") are presented on the basis of accounting practices prescribed or permitted by
the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting the
financial condition and results of operations of an insurance company, for purposes of determining its solvency under the Ohio Insurance Law. The National
Association of Insurance Commissioners' ("NAIC") Accounting Practices and Procedures Manual has been adopted as a component of prescribed or permitted
practices by the state of Ohio. The Company has no prescribed or permitted practices that would result in differences between NAIC Statutory Accounting
Principles (SAP) and the state of Ohio basis, as shown below:

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 76,902,500 |$ 332,356,518
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I I | $ 0 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 018 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 76,902,500 |$ 332,356,518
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX 18§ 2,206,787,033 |$ 2,334,676,735
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I I | B 0s 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ 01$ 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX 1% 2,206,787,033 |$ 2,334,676,735

C. Accounting Policy

vy

Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair value.
The Company does not own any SVO Identified Exchange Traded Funds.

Basis for Loan-Backed Securities and Adjustment Methodology

For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that are not
modeled but receive a current year NAIC Credit Rating Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6 are stated
at lower of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the NAIC
designation.

D. Going Concern

After review of the Company's financial condition, management does not have any doubts about the Company's ability to continue as a going concem.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 - Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 — Investments

D. Loan-Backed Securities

(1)

Description of Sources Used to Determine Prepayment Assumptions
The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of purchase to determine
effective yields; significant changes in estimated cash flows from the original purchase assumptions are accounted for on a prospective basis.

Securities with Recognized Other-Than-Temporary Impairment

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold to
recovery during the current year.
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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

(3) Recognized OTTI Securities
The following table shows each loan-backed security with a credit-related other-than-temporary impairment (‘OTTI”) recognized during the current year.

Book/Adjusted

Carrying Value Recognized

Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial

Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
88607B AA 5 |$ 1,786,799 |$ 540,000 |$ 1,246,799 |$ 540,000 |$ 540,000 03/31/2020
88606X 10 0 |$ 1,374,564 |$ 714,000 |$ 660,564 |$ 714,000 |$ 714,000 03/31/2020
75620R AC 6 |$ 699,426 |$ 476,508 |$ 222,918 |$ 476,508 |$ 339,065 03/31/2020
55953P AE 5 |$ 599,786 |$ 495,999 |$ 103,787 |$ 495,999 |$ 268,641 03/31/2020
03235T AA 5 |$ 2,008,836 |$ 1,004,371 |$ 1,004,465 |$ 1,004,371 |$ 1,004,371 03/31/2020
67389Y AF 2 |$ 2,703,227 |$ 2,323,140 |$ 380,087 |$ 2,323,140 |$ 2,031,900 03/31/2020
92917T AG 0 |$ 9,875,604 |$ 9,406,143 |$ 469,461 |$ 9,406,143 |$ 8,514,980 03/31/2020
675923 AG 1 |$ 8,104,223 |$ 7,722,863 |$ 381,360 |$ 7,722,863 |$ 6,812,750 03/31/2020
01749P AN 8 |$ 5,384,461 |$ 5,309,092 |$ 75,370 |$ 5,309,092 [$ 4,627,000 03/31/2020
36319W AJ 8 |$ 4,815,350 |$ 4,757,075 |$ 58,275 |$ 4,757,075 |$ 4,149,500 03/31/2020
40432B AZ 2 |$ 793,018 |$ 725,903 |$ 62,021 |$ 730,997 |$ 607,612 03/31/2020
40432B AA 7 |$ 6,197 |$ 2,504 |$ 2,407 |$ 3,790 |$ 3,790 03/31/2020
45660L LQ 0 |$ 832,452 |$ 701,115 |$ 115,365 |$ 717,087 |$ 717,087 03/31/2020
75970 AD 8 |$ 977,446 |$ 904,009 |$ 69,671 |$ 907,775 |$ 900,620 03/31/2020
36185M AJ 1 |$ 275,118 |$ 239,659 |$ 35,107 |$ 240,011 |$ 225,039 03/31/2020
75115B AC 3 |$ 1,593,936 |$ 1,537,509 |$ 24,807 |$ 1,569,129 [$ 1,569,129 03/31/2020
74928X BB 6 |$ 1,274,391 |$ 1,076,315 |$ 20,739 |$ 1,253,652 |§ 1,107,662 03/31/2020
43739E AP 2 |$ 583,761 |$ 566,667 |$ 17,932 |$ 565,830 |$ 512,085 03/31/2020
47232C AH 7 |$ 766,508 |$ 752,598 |$ 3,609 |$ 762,899 |$ 670,853 03/31/2020
93364F AC 5 |$ 1,952,061 |$ 1,855,513 |$ 9,166 |$ 1,942,895 |§ 1,942,895 03/31/2020
05946X H5 5% 2,575,134 |$ 2,365,806 |$ 165,325 |$ 2,409,809 [$ 2,289,306 03/31/2020
65539C AK 2 |$ 2,259,853 |$ 2,219,169 |$ 25,470 |$ 2,234,383 | 2,192,592 03/31/2020
761118 BU 1 |$ 1,756,785 |$ 1,660,717 |$ 84,702 |$ 1,672,083 |§ 1,672,083 03/31/2020
76112B NM 8 |$ 1,821,961 |$ 1,689,790 |$ 35,957 |$ 1,786,004 [§ 1,595,951 03/31/2020
45660L CK 3 |$ 956,673 |$ 892,935 |$ 24,273 |$ 932,400 |$ 777,960 03/31/2020
12667F 5E 1 |$ 3,395,463 |$ 3,221,430 |$ 188,547 |$ 3,206,916 |$ 3,018,348 03/31/2020
059522 AU 6 |$ 1,420,333 |$ 1,369,346 |$ 13,386 |$ 1,406,948 |§ 1,377,039 03/31/2020
00703Q AD 4 |$ 1,125,497 |$ 1,067,067 |$ 50,605 |$ 1,074,892 |$ 923,904 03/31/2020
885220 KW 2 |$ 1,262,022 |$ 1,250,057 |$ 11,598 |$ 1,250,424 |$ 1,115,355 03/31/2020
17307G TY 4 |$ 861,859 |$ 840,692 |$ 25,601 |$ 836,258 |$ 765,039 03/31/2020
17307G TY 4 |$ 805,468 |$ 786,229 |$ 19,239 |$ 786,229 |$ 781,127 06/30/2020
362341 7S 2 |$ 1,795,339 |$ 1,706,359 |$ 88,980 |$ 1,706,359 [$§ 1,659,712 06/30/2020
45660L CK 3 |$ 920,127 |$ 816,536 |$ 14,044 |$ 906,083 |$ 906,083 06/30/2020
47232C AH 7 |$ 754,811 |$ 738,155 |$ 15,049 |$ 739,762 |$ 690,552 06/30/2020
65539C AK 2 |$ 2,151,652 |$ 2,106,223 |$ 39,423 |$ 2,112,229 |$ 2,106,317 06/30/2020
885220 KW 2 |$ 1,209,410 |$ 1,194,146 |$ 15,270 |$ 1,194,140 [$ 1,176,565 06/30/2020
36319W AJ 8 |$ 4,748,613 |$ 4,728,375 |$ 20,238 |$ 4,728,375 |§ 4,615,976 06/30/2020
55953P AE 5 |$ 468,635 |$ 457,472 |$ 11,162 |$ 457,472 |$ 346,147 06/30/2020
67389Y AF 2 |$ 2,318,638 |$ 2,289,384 |$ 29,254 |$ 2,289,384 |$ 2,175,388 06/30/2020
675923 AG 1 |$ 7,691,592 |$ 7,615,210 |$ 76,381 |$ 7615210 |$ 7,136,450 06/30/2020
75620R AC 6 |$ 462,060 |$ 399,935 |$ 62,125 |$ 399,935 |$ 307,666 06/30/2020
Total $ 5,980,541

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.

The aggregate amount of unrealized losses:

b.

The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ (23,871,770)
2. 12 Months or Longer $ (11,743,781)
1. Less than 12 Months $ 565,520,263
2. 12 Months or Longer $ 263,578,853

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage and geographic
concentration), implied cash flows inherent in security ratings and analysis of historical payment data, management believes that the Company will
recover its cost basis in all securities with unrealized losses as of June 30, 2020. The Company has the intent to hold such securities until they recover in
value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company did not engage in dollar repurchase agreements or securities lending transactions.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company did not engage in repurchase transactions accounted for as secured borrowing.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.
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H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

The Company did not engage in repurchase transactions accounted for as a sale.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

The Company did not engage in reverse repurchase transactions accounted for as a sale.
M. Working Capital Finance Investments

The Company does not have any investment in working capital finance securities.

N. Offsetting and Netting of Assets and Liabilities

Not applicable

0. 5GI Securities
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Investment Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds-AC $ 5 |$ 5 [$§ 2183114 $§ 2,052,790 $ 3,870,046 $ 3,657,770
(2) Bonds-FV 1 0 2474 0 2,474 0
(3) LB&SS-AC 13 13 636,791 1,051,469 8,588,573 8,429,113
(4 LB&SS-FV 3 3 653,822 869,728 653,822 869,728
(5) Preferred Stock - AC 17 16 17,982,997 14,455,588 18,945,183 15,193,715
(6) Preferred Stock - FV 11 5 16,382,271 5,656,996 16,382,271 5,656,996
(7) Total (1+2+3+4+5+6) $ 50 |$ 42 |§ 37,841,469 § 24,086,571 $ 48,442,369 $ 33,807,322
AC - Amortized Cost FV - Fair Value
Q. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1)  Number of CUSIPs 6 0
(2) Aggregate Amount of Investment Income $ 386,751 |$ 0

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

In 2020, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch operations. These
foreign currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as either a derivative asset or a
derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net unrealized capital gains/(losses) until

settled. Any realized gain or loss at settlement is reported in net realized capital gains/(losses).

The notional amount of the open contract is $70,000,000 with a book adjusted carrying value and fair value of $663,061. The open contract expires on September 30,
2020.

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $428,187. The net realized capital gains/(losses)
recognized during the reporting period resulting from settlement of derivatives was $2,383,380.

Note 9 - Income Taxes

No significant changes

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A No significant changes

Band C. On March 6, 2020, the Company paid a $120 million ordinary dividend to American Financial Group, Inc. in the form of cash.
D-0. No significant changes

Note 11 - Debt

B. FHLB (Federal Home Loan Bank) Agreements

The Company does not have any agreements with the Federal Home Loan Bank.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(4) Dates and Amounts of Dividends Paid
On March 6, 2020, the Company paid a $120 million ordinary dividend to American Financial Group, Inc. in the form of cash.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 — Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales
The Company was not involved in any wash sales during the current year.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements
A Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by which they are valued, into a fair value
hierarchy of three levels, as follows:
Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient frequency and volume to
provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist primarily of publicly traded equity securities and
highly liquid government bonds for which quoted market prices in active markets are available.
Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive markets (markets in
which there are few transactions, the prices are not current, price quotations vary substantially over time or among market makers, or in which little
information is released publicly); and valuations based on other significant inputs that are observable in active markets. The Company's Level 2 financial
instruments include corporate and municipal fixed maturity securities, asset-backed securities, mortgage-backed securities and non-affiliated common
stocks priced using observable inputs. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer spreads and
benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced using observable inputs, they are
classified as Level 2.
Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level 2 financial
instruments in which one or more significant inputs are unobservable or when the market for a security exhibits significantly less liquidity relative to
markets supporting Level 2 fair value measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available at the valuation date. The Company's Level 3 is comprised of financial
instruments whose fair value is estimated based on non-binding broker quotes or internally developed using significant inputs not based on, or
corroborated by, observable market information.
The Company's investment manager, AMMC, is responsible for the valuation process and uses data from outside sources (including nationally
recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by pricing services and prices obtained from
external sources are reviewed by AMMC's internal investment professionals who are familiar with the securities being priced and the markets in which
they trade to ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained, these
investment managers consider widely published indices (as benchmarks), recent trades, changes in interest rates, general economic conditions and the

credit quality of the specific issuers. In addition, AMMC communicates directly with the pricing service regarding the methods and assumptions used in
pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.
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The Company has categorized its assets and liabilities measured at fair value into the three-level fair value hierarchy as reflected in the following table.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Residential MBS $ 0[$ 892,842 |$ 0% 0|$ 892,842
Collateralized loan obligations $ 0 1% 0 [$ 653,812 |$ 0% 653,812
Asset backed securities $ 01% 10 |$ 2,093,822 |$ 0% 2,093,832
All other bonds $ 0 [$ 107,925,304 |$ 0% 0 |$ 107,925,304
Preferred stocks $ 138,675,045 |§ 16,945625 |$ 20,983,717 |$ 0 |$ 176,604,387
Common stocks $ 278,758,858 |$ 1,160 |$ 66,158,291 |$ 0 |$ 344,918,309
Derivatives $ 0|$ 663,061 |$ 0 |$ 01($ 663,061
Total $ 417,433,903 |$ 126,428,002 |$ 89,889,642 |$ 0 |$ 633,751,547
Liabilities at Fair Value
$ 0 [$ 0 |$ 0|% 0 0
Total $ 013 0 |$ 0 1% 0% 0
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains | Total Gains
and and Ending
Transfers | (Losses) | (Losses) Balance as
Beginning | Transfers |Out of Level| Included in | Included in Settle- | of Current
Description Balance |Into Level 3 3 Net Income| Surplus | Purchases | Issuances Sales ments Period
a. Assets
Residential MBS $ 239911 |$ 0 |$ (270,843) |$ 1854 [$ 50969 |$ 0 |$ 0 [$  (21,891) [$ 0 |$ 0
Commercial MBS |§ 2519612 |$ 0 [$ (2591,081) [$ 33942 [§ 37,527 |$ 0 |$ 0 |$ 0|8 0 |$ 0
Collateralized loan
obligations $ 607,706 |$ 0 |$ 0 [§ (115099) |$ 161,205 |$ 0 |$ 0 |$ 0% 0 |§ 653812
Asset backed
securities $ 953866 |$ 999618 |$ 0 |$ (614) [$ 138143 |8 2809 |[$ 0 s 0|$ 0 |$ 2093822
All other bonds $ 42498567 |$ 0 [$(39,968,779) |$ 62,387 |$ (141,032) [$ 189,145 |$ 0 [$ (2,640,288) |$ 0 |$ 0
Preferred stocks $ 6956945 |$13434.880 |$ 0 [$ 0 |$ (522,815) |$ 1,114,707 |$ 0 |$ 0% 0 [$ 20,983,717
Common stocks $ 66,192,001 |$ 10,166 |$ 0 |$(11,660,261) |§ 11,747,587 |$ 119,749 [$ 0 [$  (251,041) |8 0 [$ 66,158,291
Total $119,968,698 |$14,444,664 |$(42,830,703) |$(11,677,791) [$ 11,471,584 |$ 1426410 |$ 0 |$ (2913220) |8 0 [$ 89,889,642
b. Liabilities
$ 0 1|$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0 |$ 0|$ 0 |$ 0
Total $ 0 s 0 s 0 s 0 s 0 s 0 s 0 s 01$ 0 s 0

Policies when Transfers Between Levels are Recognized

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market observable inputs. All
transfers are reflected in the table above at fair value as of the end of the reporting period.

See narrative above in Note 20A (1).

Fair Value Disclosures

(%)

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

The Company has no additional fair value disclosures.

Fair Value Level

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level

fair value hierarchy as described above in Note 20A.

Aggregate Fair Net Asset Value | Not Practicable

Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
U.S. Government and
government agencies $ 23675595 |$ 23,335,075 |$ 23,675,595 |% 0 ($ 0% 01$ 0
States, municipalities and
political subdivisions $1,241,975,890 |$ 1,179,599,407 |$ 0($1,219,520,034 |$ 22,455,856 |$ 0% 0
Foreign government $ 148,856,420 |$ 180,774,011 |$ 0|$ 148,856,420 |$ 0($ 0 |$ 0
Residential MBS $ 460,661,901 |$ 417,617,233 |$ 0|$ 409,860,805 |$ 50,801,096 |$ 0% 0
Commercial MBS § 34472983 |$§ 33,799,844 |$ 0/$ 30918634 |$ 3554349 |$ 0 |$ 0
Collateralized loan obligations  |$ 449,139,498 |$ 459,934,096 |$ 0% 430,212,861 |$ 18,926,637 |$ 0 |$ 0
Asset backed securities $ 854,267,781 |$ 867,417,197 |$ 9,500,000 |$ 714,354,260 |$ 130,413,521 |$ 0% 0
All other bonds $1,085,333,618 |$1,052,690,350 |$ 1,095,852 |$ 945,728,307 |$ 138,509,459 |$ 0% 0
Preferred stocks $ 235745510 |$ 232,213,674 |$ 142,805545|% 21,050,723 |§ 71,889,242 |$ 0 |$ 0
Common stocks $ 344,918,309 |$ 344,918,309 |$ 278,758,858 |$ 1,160 |$ 66,158,291 |$ 0 |$ 0
Derivatives $ 663,061 |$ 663,061 |$ 01$ 663,061 |$ 0($ 0 ($ 0
Mortgage loans $ 453,387,000 |$ 451,984,749 |$ 0% 0 |$ 453,387,000 |$ 0 |$ 0
Other invested assets $ 27,038,718 |$ 27,038,493 |$ 01($ 0 |$ 27,038,718 |$ 01$ 0
Cash and short term $ 695,232,160 |$ 695,232,160 |$ 695,232,160 |$ 01]% 0% 0 |$ 0
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D. Not Practicable to Estimate Fair Value

The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments

Not applicable
Note 21 - Other Items

The Company made the following premium refunds as a result of the COVID-19 pandemic:

Workers compensation $ 3,382,837
General liability 2,784,756
Commercial auto 5,043,084
Total refunds $11,210,677

Note 22 — Events Subsequent
There have been no events subsequent to June 30, 2020, which the Company believes will have a material effect on the financial condition of the Company.
Note 23 - Reinsurance
No significant changes
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act
Not applicable
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $60 million and $62 million as of June 30, 2020 and
June 30, 2019, respectively (see page Q14).

For 2020, the $60 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of business,
which resulted in (i) $39 million of favorable development relating to workers' compensation business, (i) $29 million of favorable development relating to the
multiple peril crop insurance business, (i) $10 million of favorable development relating to the directors and officers business, (iv) $8 million favorable
development relating to the Singapore branch operations and (v) $5 million of favorable development relating to the agribusiness, partially offset by (vi) $3 million
of adverse development relating to the public sector business, (vii) $4 million of adverse development relating to the captive insurance business, (viii) $10 million
of adverse development relating to the company's internal reinsurance program and (ix) $18 million of adverse development relating to the excess and surplus
lines business.

For 2019, the $62 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of business,
which resulted in (i) $62 million of favorable development relating to the multiple peril crop insurance business, (i) $12 million of favorable development relating to
workers' compensation business, (iii) $7 million of favorable development relating to the surety bond business and (iv) $4 million of favorable development
relating to the homebuilder's run-off business, partially offset by, (v) $5 million of adverse development relating to the internal reinsurance program, (vi) $6 million
of adverse development relating to the accident & health business and (vii) $20 million of adverse development relating to the excess and surplus lines business.
Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 — Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Ashestos/Environmental Reserves

No significant changes
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Note 34 - Subscriber Savings Accounts
No significant changes
Note 35 — Multiple Peril Crop Insurance
No significant changes
Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

GENERAL

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Not applicable
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
Not applicable
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 02/26/2018
By what department or departments?
Ohio Department of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Not applicable
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Not applicable
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors, Inc. Cincinnati, OH NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nof ]
(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Not applicable
Has the code of ethics for senior managers been amended? Yes[ ] No[X]

If the response to 9.2 is Yes, provide information related to amendment(s).

Not applicable
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

Not applicable
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 948,465
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 462,501,731
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 563,515,327 577,392,922
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 39,448,776 39,161,877
14.26 All Other 29,404,716 26,983,433
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 632,368,820 $ 643,538,232
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nof ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Crit
171

17.2

17.3
174

175

17.6

ical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] NoJ ]

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts”, "handle
securities"].

1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
ARES Capital Management LLC U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's invested assets? Yes[ ] No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation | 54930048Y5YTQDRCSM84 SEC DS
131619 ARES Capital Management LLC 549300R4YHRZ8JUZU385 SEC NO
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PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:

Not applicable

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issueror obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
If yes, attach an explanation.
Not applicable
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0

Total XXX XXX 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 22.000%

5.2 A&H cost containment percent 11.900%

5.3  A&H expense percent excluding cost containment expenses 26.700%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nof ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] No[ ]
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Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating|  Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
U.S. Insurers
39-0712210.......... Church Mutual InSUrance CoOMPENY..........cccvereirirereiereeeses st ssssesse s ss s sssssssessesenas Wi..oooeooeee Authorized........ | .......... [0SO BT
. . 120-5621897.......... Pedcor Assurance Company. . |Unauthorized....| ....
All Other Insurers
00000........... AA-1120191......... CoNVEX INSUFANCE UK LE........ovuiececiiecicie ettt GBR.......... Unauthorized.... | .......... (0SSN PO
00000........... AA-3191400......... CONVEX RE L. ...t BMU.......... Unauthorized.... | .......... (0SSR OO
00000........... AA-3194101......... Everest Reinsurance (Bermuda) Ltd............ocoririnriririnieeses et BMU.......... Unauthorized.... | .......... (0SSR PO
00000........... AA-1120083......... Lloyd's Syndicate NUMDEr 1910.........couiieieiiereieiereee ettt s s ensenen GBR.......... Authorized........ | ... 0uveveeeeee | v
00000........... AA-5320039......... Peak REINSUIANCE G0 LEG.......ciuiieiieiiicicisi ettt HKG.......... Unauthorized.... | .......... [0S P
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Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnvveininnine AL|..... [N ST 9,628,633 | .oovovrerininne 7,773,085 | oo 8,445254 | ... 2,024,962 | ...cooovvene. 19,214,739 | oo 23,889,322
2. Alaska...... LAK L | .1,036,803 ..2,048,482 | ... ...179,459 5,200,151 | oo 8,684,001 | ... 14,918,307
3. ANZONA..eneeseneee e AZ [ L | 14,388,751 11,419,376 | .coovvrrrenee. 12,232,831 18,346,380 | ...coovoerrrnnes 8,407,947 | oo 3,315,295
4. Arkansas.........cieinins AR |...... [N P 5,365,636 | ..ccovrrrrennes 3,915,548 | oo 2,644,597 | .o 1,204,179 | oo 16,893,430 | ..covvvverennnn 6,790,673
5. California.. § 110,126,750 | ... 99,391,551 52,472,071 | ... 42,655,712 222,536,968 | ... ...198,919,899
6. Colorado......cccccovvrrrrrirnieneenesCO [ vl | o 16,295,257 | .coovvvoerenen. 14,667,402 | ....ocoovvenne 4,933,613 | oo 3,546,487 | ...ovvvvenee. 34,245,386 | ...coovvennne 23,494,639
7. Connecticut........ooevnevrerenees CT vl | v, 7,683,366 | ..coovvrrrnne 6,726,550 | .....cocvvrirnee 7,251,790 | v 1,632,705 | v 15,694,941 | ..o 12,248,685
8. Delaware.......cccoooverrcnene. DE [ il | i 2,645,495 | .....cooooveene 3,141,620 | oo 8,259,221 | oo 16,507,094 | .....ccceene.. 66,697,846 | ...coooveennne 77,042,456
9. District of Columbia..............DC | coce.luvcs | v 4,362,849 | .....coovvvinne 4,156,883 | .....covvvirnes 3,344,464 | ...covvn. 824,223 | ..o 8,438,130 | .o 7,844,970
10, Florida......ccovneerenieincineins 68,744,465 | ................ 52,500,121 | coereeeenes 35,837,400 | ..ovvvreenee 23,865,161 | coovveveennes 89,031,519 | oo 62,911,595
11, GEOIGid. e 29,011,246 | oo 25,382,016 | ..ocvvrrene 12,426,413 | .o 49,320,690 | .....ccovvenee. 55,709,698 | ...coovvvrernn 39,036,711
12, Hawaii.....oooovereereenenereeenee H L | 4,075,233 | oo 3,492,929 | ..o 1,135,143 | oo 887,580 | .ovvrverrieeenas 9,175,003 | .o 5,889,192
13, 1daho......cceeccrccnnceend D L | 4442246 | ... 3,861,654 | ..o 665,039 | .o 753,192 | oo 7,192,850 | ..covvevirnnnn 6,113,464
14, MliNOIS.....cvueereeeereeereeeiereeeene 45,559,868 | ......ccoeen... 39,562,197 | cevvvreeeenes 52,530,468 | ...ccevoeene 16,757,816 | .covovveeenee. 93,392,624 | .............. 123,643,584
15, Indiana........covvrevvevriniireiriis 17,915,332 | oo 12,262,075 | ..coovvvreneen. 38,278,452 | ..covivine 7,597,369 | .oovvvvenne. 10,963,780 | ..ccvvvrenee. 26,576,657
16, 1OWa .o 32,373,774 | e 21,402,679 | oo 13,300,010 | .covvvvereneen 28,240,340 | coverrrnns 9,578,976 | ..ccovvvrenne. 24,039,309
17, Kansas.......ccovnenevvneineinerines 23,799,897 | ..ovvviine 24,588,499 | ..o 8,697,879 | .oovvrieneen. 17,693,922 | ... 13,842,698 | ....ccoovveennnn 6,027,711
18, Kentucky......coevrerrnrrrrrrnen KY [l | e 9,117,101 | v 14,634,083 | ..oovvvveenee 2,169,121 | oo 4,408,107 | ..oovverenee. 20,818,482 | ..ovvevenn 16,303,130
19, LoUISIana........coeueereeieeerinenee 10,113,914 | oo 8,582,165 | ..cocvvrrriine 3,372,157 | o, 316,051 | oo 13,561,819 | .o 10,411,562
20.  Main€.....covverrrerrnenrnrnnene ME |l | e 1,142,977 | oo 1,653,865 | oo 672,485 | ..o 607,388 | ..ooovrrreeenns 3,718,188 | oo 2,573,960
21.  Maryland.. . ..12,310,902 | ... 11,976,228 2,479,243 | ... ..384,203 ...30,860,112 .29,966,775
22.  Massachusetts.......c...cc.ouenee. 21,113,320 | oo 22,209,419 8,463,700 | ....ccoovenee. 11,747,614 36,736,455 27,164,255
23. Michigan........ccooeneuniniinerinins 27,641,518 | oo 16,567,190 13,766,006 30,476,229 30,531,509 37,211,677
24.  Minnesota.... . ...18,628,007 | ... 14,461,930 .21,475,840 | ... .28,421,950 ...39,743,959 | ... .32,429,801
25, MiSSISSIPPI.....oevererereniereerenenee MS | il | e 5,608,016 | ..covvrrrnenes 4,937,985 | ...ocovvirinne 2,258,407 | .ooovrrvirirns 4,813,838 10,986,232 | ..coovvvvvirernns 8,666,095
26, MiISSOUI....vvreererrerernrerrireiees 20,222,922 | c.ovvvrrenns 17,556,686 | .....cocovene. 19,197,133 | oo 30,711,079 | v 34,672,731 | v 34,456,365
27.  Montana........ccoeeeneeneerseeneeneens MT |....... [N P 2,719,259 | oo 2,269,152 | oo 914,245 | ..o 331,547 | e 4,370,375 | coooveecens 2,291,609
28.  Nebraska.........cooorrrererrnreen. NE|....... IO ST 17,362,659 | ..ccovvrvenee. 13,837,759 | oo 7,449,897 | oo 9,277,151 | oo 15,594,819 | .coovvvevenee. 11,555,395
29. Nevada......cocmmnensineeneens NV ... [N OO 7,972,418 | oo 6,236,040 | .....coevninnee 5,081,989 | ..ccocovininne 2,824.577 | oo 25,508,370 | c.ovverviernn 14,900,096
30.  New Hampshire........cccovvurenne NH|....... [N ST 1,491,767 | oo 1,387,637 | v 375,005 | oo 179,420 | ooovvvvene 5,468,096 | .....cccorrrnn 5,889,852
31, New Jersey....nveeneenens NJ | Lo | v 19,224,393 | ..o 23,843,057 | cocevieine 13,918,015 | .o 6,091,858 | ...ccccvvenee. 68,835,862 | ...coovveernn 77,301,616
32, New MexiCo.....coovwvrrermrerrenen. NM|....... [N ST 2,997,754 | oo 3,063,630 | .ovvrrrrenenns 4,117,000 | oo 779,559 | oo 23,965,517 | oo 2,985,742
33, New YOrK..ooooevenreeencieene NY|....... Lo | e 73,057,629 | ...coovvenvenn 66,901,362 | ..ocvvvenene 14,708,450 | ......cccene.. 13,152,081 | oo 131,245,794 | .....ccoecnn 99,484,860
34, North Carolina..........ccceceenen. NC|...... Lo | v 23,037,098 | ..covvirne 19,592,304 | ...ocvvviines 8,244,648 | .......ccc.e... 6,456,289 | ................ 33,324,109 | oo 28,462,712
35.  North Dakota.........cccccoeureernenee ND |...... [N PP 8,642,478 | ..oovvreene 9,095,930 | ..ccovvvreneen. 16,082,089 | ...oevvveeenes 4377918 | oo 4,732,510 | oo 3,133,457
36, ONI0...ccoreireiriecreeieeiecies OH ... Lo | v 18,070,980 | ....ocovveneee 14,113,756 | .o 9,692,480 | ....ocoovvrerne 3,485,761 | .o 27,964,437 | ..o 33,440,864
37.  Oklahoma.........cccovrevvrnrnneee. OK | ol | 009,563,935 | i 8,864,344 | ....cccvvnene. 2,959,319 | oo 3,213,102 | oo 20,856,020 | ..cvovecirenns 8,071,067
38, 0regon.....ccovevenereeneneneed OR |l | v 7,031,185 | 6,298,737 | .coovvvvrrirnes 3,785,570 | cevcveviriines 5,274,430 | ....cocvvenee. 13,205,455 | ......cceenee. 15,183,795
39.  Pennsylvania..........cccooeeneee. PA |l | 000 26,363,643 | .o 24,028,015 | oo 3,284,773 | oo 18,568,964 | ................ 51,522,984 | ..ooovvvennns 44,372,249
40. ..4,101,377 1,126,137 LA67,076 | e 6,251,504 ...6,963,101
41. 7,977,886 3,269,243 2,051,648 22,271,820 16,298,517
42. 14,319,421 7,317,536 | oo 7,886,375 | cocvvirinee 5,898,855 | ....ccovvunes 44,339,857 33,273,605
43, Tennessee.....coeowenenervmeeneen IN [l | i 9,216,887 ...1,465,911 \ ...1,649,831 ...20,757,748 15,463,475
44, 73,673,162 63,620,131 33,748,436 87,725,390
45, Utah..oeeenceeeeenn UT [l | 5,987,124 | ..ccoveene. 5,367,553 | ..o 5,141,803 | ... 1,305,168 | ... 10,528,499 | ... 10,457,698
46. Vermont... WVT b | e 833,240 | 651,923 547,871
47, Virginia.....oooeeeeeeerseennenecnneen VA el | s 12,773,968 10,761,799 | oo 793,307 | 3,426,022 | ................26,982,007 | ... 23,553,758
48.  Washington........c.cocevrvininnee WA]...... Lo | v 22,508,777 | cvvrveeenes 19,297,012 | .................6,945,579 | .................2,610,239 | ................33,887,532 | ........cc..... 24,867,600
49, West Virginia........coorvrevenneee WV [l | e 2,691,814 | oo 2,535,730 | cooovvrivrrrernenn210,047 | 03,702,726 | b, 215,775 | e (80,998)
50.  WiscOnSin........coeeeerneeneenereeee WH L | i 15,780,130 | .ccvvvvreneene 13,127,062 | ................ 10,791,170 | cocoovvrere.. 8,878,119 | .. 28,774,709 | ... 27,591,077
51, Wyoming.....cooeernrererrmermneneee WY | ol | 002,308,426 | oo 1,555,957
52.  American Samoa........cccoeveer s AS | oo Nuci | o0 | e 0 | e e | 0
53, GUAM...cooevveverereererereeeeeeGU | L | e 1,456 | e 2476 | o0 | o0 [ 0
54.  Puerto Rico......ccceonvvvineneeeed PR |l | 281,887 | 229,669
55.  US Virgin Islands.........cccoeee VI | ool | o0 | e 0
56. Northern Mariana Islands w0 | 0 .0
57. Canada........ccccoevmrimrereceee CAN | L | 41,209,181 | e 24,917,401 34,687,761
58. [,9,9, O [P 14,901,452 | ..covvvvnnees 17,055,541 | .o 4,292,390 | .o 10,425,987 | .ooovvvrvennes 53,260,710
59. XXX 970,012,179 834,388,885 512,119,940 503,596,049 1,728,387,337
DETAILS OF WRITE-INS
58001. SGP SINGAPORE.........ccccoconvenn. XXX | e 14,190,819 |..covvvvvenee. 15,282,555 |....coveveeeinnn 4281775 | .. 10,437,948 |....cccoovvenee. 50,024,951 |...cccovvnrenes 44,898,414
58002. GBR UNITED KINGDOM............ XXX [ 497,332 | .o 1,585,630 | .eoveeeeeeireeincireieenad (0 OO (01 2,316,352 | .o 2,463,407
58003. NLD NETHERLANDS................. 9,90, G I 93,110 | 162,016 | ..o 10,615 | oo (0 893,330 | .o 1,356,027
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | coeveereerrirenne 120,192 | v 25,341 | oo (1 (11,961) | v 26,077 | oo 103,018
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... 0.0, O 14,901,452 | ..ccovvevenee. 17,055,541 | oo 4,292,390 | .o 10,425,987 | .o 53,260,710 | .oovrvercnns 48,820,866
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 R - Registered - Non-domiciled RRGs........ 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrer...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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Statement for June 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAl Holding Bermuda Ltd. »
GAl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094

Ml 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 98-0431601
GBR
BMU
DE
AUS




Statement for June 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY

Part 1 - Organizational Chart

American Financial Group, Inc.

Great American Financial Resources, Inc.

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation

QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Life Insurance Company *

L

Annuity Investors Life Insurance Company *

Bay Bridge Holding Company, LLC »

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.
Manhattan National Holding Corporation

Manhattan National Life Insurance Company *
Mountain View Grand Holding Company, LLC

Skipjack Holding Company, LLC
Skipjack Marina Corp.

Great American Holding, Inc.

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
| National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC

Republic Indemnity Company of America *
Republic Indemnity Company of California *

Summit Consulting, LLC

* Denotes insurer

Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Domiciliary

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
> 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
NH 84-4574243
MD 84-2654660
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
GBR
IRL
GBR
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335



Statement for June 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.
Human and Social Services Risk Purchasing Group, LLC
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q11.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
> 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (Y/N)
31-1544320 | ........ 0 10001042046 American Financial Group, INC........c.cccoeevivevenieiennenienesniessssensessssssessesnees | OHuciieis JUDP i [ e Ownership......... [ ... 0.000 | .o | e N
. 131-0996797 | ... . | American Financial Enterprises, Inc. . | American Financial Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... [\
31-0828578 American Money Management Corporation.... American Financial Group, Inc. Ownership ...100.000 | American Financial Group, Inc.. | ...... N
271577326 | oo 0 | o0 [ American Real Estate Capital Company, LLC..........cccoovverrerninineeneerecrseeneeneens American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
27-2829629 | ........0 | ovveeeeeenn0 [ Mid-Market Capital Partners, LLC...........cccevieevivcreeieeeseee e American Money Management Corporation... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
41-2112001 | o0 | o0 [ APU Holding COMPANY........ccvurerirniirieeeeiseeeeereiseseessseeeseeesseesssssssssssessesseens American Financial Group, InC.........cccocneunnee Ownership......... American Financial Group, Inc.. N
23-6000765 | ......0 | covvrvreenn0 e American Premier Underwriters, INC.........ccovvieieniniensenesssse e APU Holding Company...........cccoereerrenireennens Ownership......... American Financial Group, Inc.. N
13-6400464 | .......0 | o0 | o Lehigh Valley Railroad COmMPany...........ccccewerrerrumeeereneeneeeeneeeessseseiesseseneeees American Premier Underwriters, Inc.............. Ownership......... American Financial Group, Inc.. N
46-1665396 | .......0 | cooveveieeeen0 [ Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company................... Ownership......... American Financial Group, Inc.. N
20-1548213 | ..ooo.0 | cevieeenn0 e Magnolia Alabama Holdings, INC............ccevevirririieiesceeseeee s American Premier Underwriters, Inc.............. Ownership......... American Financial Group, Inc.. N
20-1574094 | ...c.o.0 | covveeeeeenn0 [ Magnolia Alabama Holdings LLC............ccccevieiriceieesce e Magnolia Alabama Holdings, Inc.................... Ownership......... American Financial Group, Inc.. N
46-1852532 | ...c00 | o0 [ Michigan Oil & Gas Holdings, LLC...........cccoeuririnirrinineineseeiseeseieessseseieens American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee
46-1480078 | .......0 | cooveeeeeenn0 [ Ohio Oil & Gas Holdings, LLC.........ccccceuiieeeiceseceeeiee e American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
13-6021353 | .oo0ol0 | o0 | The Owasco River RailWay, INC........ccoceveiinieiiieiese e American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooa.
76-0080537 PCC Technical INdUSEES, INC......cvvvevcvereiceee e American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
46-3246684 Pennsylvania Oil & Gas Holdings, LLC..........ccccoeviiiiirieeseee s American Premier Underwriters, Inc.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..o..
23-6000766 Pennsylvania-Reading Seashore Lines..............ccoeeveeviivcrcienieeseceeseess American Premier Underwriters, Inc.............. Ownership......... |..... 66.670 | American Financial Group, Inc.. | ...... N.......
98-1073776 GAl Insurance Company, Ltd..........cccoueieiiieicnieie e APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | ...... N
. 131-1446308 | ... . |Hangar Acquisition COrp...........cceueeverreesreererseeerieinnnns . | APU Holding Company. Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | ...... N
91-1508644 Premier Lease & Loan Services of Canada, INC.........cccovrverrirrnrnreeininnennenns APU Holding Company.........cccoeurrereenrerrernens Ownership ...100.000 | American Financial Group, Inc.. | ...... [\
. 131-0823725 | ... . | Dixie Terminal Corporation . | American Financial Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
98-0606803 GAI Holding Bermuda Ltd..........ccccvrveererririninrinsiseisiesissiseesssssssssesssessssenes American Financial Group, Inc Ownership......... |..... 69.990 | American Financial Group, Inc.. | ...... N
98-0606803 GAl Holding Bermuda Ltd..........cccoeuriiieiiirieciscee e GAl Australia Pty Ltd Ownership......... [ ... 30.010 | American Financial Group, Inc.. | ...... N
98-0556144 GALINAEMNILY, L. ..ot GAl Holding Bermuda Ltd Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
................... Neon Capital LIMIted..........ccceevrirrieiireeseiese e GAl Holding Bermuda Ltd................ccccevneeen. | Ownership......... ...100.000 | American Financial Group, Inc.. | ......N.......
................... NCM Holdings (U.K.) LIMIted........covvrrrnrerrireiriessriseissiseessesessssssssesesessessenens Neon Capital Limited...........cccccereverrerrernnnnn. | OWNEIShip......... |...100.000 | American Financial Group, Inc.. | ......N.......
................... Neon Capital MANAGETS.........c.cuirireiiirrieieie ettt snns NCM Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
................... Neon Holdings (U.K.) LIMIted..........cccoorrrniminrnininsesescseseie e seeseeeesees Neon Capital Limited...........c..ccccosveeeererrernnnee. | Ownership......... |...100.000 | American Financial Group, Inc.. | ......N.......
................... Lavenham Underwriting LIMIted...........ccocevrieieniecseeesessee e Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
................... Neon ltaly S.R.L.....oovrrnnrreenenenessnensseisssesssessessesssssssssssssssssssssens | |[TAueoneees | NIAL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... | .....60.000 | American Financial Group, Inc.. |.....N.......
................... Neon Management Services Limited...........c..ccovuvrveiveerieiveveiseisiieseseisseinneene | GBRu..o | NIAL........... | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
................... Neon Sapphire Underwriting Limited............ccccovrvnenrnninccncnennrsccnenernennenes | GGY e | NIALL............ | Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. |.....N.......
................... Neon Service Company (U.K.) Limited...........cccoeovrivreveerereisirsrecsecseinseinneens | GBR..o.o | NIAL........... | Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
Studio Marketform SRL.........c.ocururireerreeiecinsire e ssseesesssssesssssseens Neon Service Company (U.K.) Limited.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
Neon Underwriting Bermuda Limited Neon Holdings (U.K.) Limited Ownership ...100.000 | American Financial Group, Inc.. | ...... N......
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(IS OO RUUUSTRSTRSRRRRSRR I | NSRSV DOVRRRN Neon Underwriting LImMIted.......c.c.veevreeereirereerence e eeeens Neon Holdings (U.K.) Limited..........cccocrvenn.. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
Oureves [erevrenereenevessenensessenesnenies | Quevveeneies evenveissenenns Orca INSUranCe AGENCY AlS........cieiriieieeeie s saes Neon Holdings (U.K.) Limited...........cccccrvunne Ownership......... [ ... 89.425 | American Financial Group, Inc.. | ...... N 0.
0...... 98-0431601 Sampford Underwriting Limited............coverrrurrrrrrririneneseseecieseseisssesssseseens Neon Holdings (U.K.) Limited..........c..cocrvenn.c. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(IS O UUUSRUSTSRUPOTSRRRRRPRRORR I | NSURTSRIOTOURS DTSRRI Xenon AGENCY LIMItEA........ccviveieieiriieieesieess et Neon Holdings (U.K.) Limited.........ccccccocrvunne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(OISO R RURPORRPOTORRRRURRIRR I | NSURSTIRS FOTRRRRN Helium Holdings LIMIted...........covriririreerceciscseeeeseeee s American Financial Group, INC.........cc.cocnrunne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(VS Neon Employee OWNership LLC.........covvvriieieninieencseessiesesseese s Helium Holdings Limited..........cccccovevreiiinnnnns Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
(- . . | GAl Australia Pty Ltd..........ccocrrrrinrneenns . |Neon Employee Ownership LLC.. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...ooe 0.
0........ 06-1356481 Great American Financial ReSoUrces, INC..........ccocvcveeieeniccveeieeeseeeesenas American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc.. | ...... N...... 1.
0. 31-1422717 AAG InSUraNCe AGENCY, INC......vueeirrerieerriineireie et sseesseeans Great American Financial Resources, Inc...... Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
0. . [34-1017531 . | Ceres Group, INC.......ccccovevrnne . | Great American Financial Resources, Inc...... Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(S 47-0717079 Continental General Corporation Ceres Group, INC........ocveeeeneeneereeneneineieenns Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee 0.
0uvvrees e [ S 34-1947042 QQAGENCY Of TEXAS, INC...ovvviecviiceisiee et Ceres Group, INC......ccvveeereiiereiceeeieene Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T ORI [0S 31-1395344 Great American AdVISOrS, INC.......c.ociurerereeneireisiieeiseieeeessssssesssssssssesssssseenns Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. |63312..... 13-1935920 Great American Life Insurance COMPaNY.........c.coeveveeeverrcvereereesesesessesesseenens Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
0084.. | American Financial Group, Inc.. |93661..... 31-1021738 Annuity Investors Life Insurance Company Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..o.. 0.
84-4395026 Bay Bridge Holding Company, LLC Great American Life Insurance Company...... Ownership......... [..... 65.000 | American Financial Group, Inc.. |...... N.oooa. 2.
84-4395026 Bay Bridge Holding Company, LLC..........ccoenruminienrereisiineeneirsiseeseineieessseeeens Great American Insurance Company............. Ownership......... | ..... 35.000 | American Financial Group, Inc.. |...... N 2.
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC...........cccooevveiveversienenne MD........... NIA............. Bay Bridge Holding Company, LLC................ Ownership......... [ ... 85.000 | American Financial Group, Inc.. |...... N 0.
27-0513333 Bay Bridge Marina Management, LLC..........cccocevivieienersieeesee s Bay Bridge Holding Company, LLC................ Ownership......... [ ... 85.000 | American Financial Group, Inc.. | ...... N 0.
20-1246122 Brothers Management, LLC...........cccouevrueieieiesieeseese et Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.oooa. 0.
81-3737639 Charleston Harbor Fishing, LLC..........ccceoirieiinieeeese et Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
20-4604276 GALIC - Bay Bridge Marina, LLC..........ccc.courrurmrninrinnreesiesssiseisesseessssesssenens Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
31-1391777 GALIC Brothers, INC........c.cvueuiiieieieieieieie sttt snsennes Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
26-3260520 Manhattan National Holding Corporation.............co.eeerenrnsininesnsensessessnsenens Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yoo 0.
45-0252531 Manhattan National Life Insurance COmMpany..........cccoeeuriererneenerseesnenenns Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
84-4574243 Mountain View Grand Holding Company, LLC Great American Life Insurance Company...... Ownership......... | ..... 65.000 | American Financial Group, Inc.. | ...... [\ 2.
. |84-4574243 | ... . |Mountain View Grand Holding Company, LLC . | Great American Insurance Company... . | Ownership......... |..... 35.000 | American Financial Group, Inc.. | ...... N 2.
84-2654660 Skipjack Holding Company, LLC Great American Life Insurance Company...... Ownership ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
52-2179330 SKipjack Marina Corp.........cvviueieiriieieiisinseiesssssesssssse e sssssssssenses Skipjack Holding Company, LLC.................... Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
. |42-1575938 | ... . | Great American Holding, Inc.... . | American Financial Group, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
80-0333563 ABA INSUraNCe SEIVICES, INC.......cvveviveiieieiesieiieieisie e nses Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 OO TRN [ S 27-3062314 Agricultural SErVICES, LLC.........ovuruerirrrireerireineeseiseesesseseseeseesssssessesssssssesssssnees Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
L0 TR OTRTRRN Oueevvenen | everrerenniens [ e (01 TN | I IS Great American Holding (Europe) Limited..........coceveeirenieinnisseesseiennes GBR......... NIA.......c..... Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(T O TR [0SR PR ISR (01 (V1 IS Great American EUrope LIMItEd...........cvrerrveererrinienrireicenessiessseeseeessesessieenns GBR......... NIA.....ccc... Great Amerian Holding (Europe) Limted........ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0uvvvees e [ AA-1784136] ........ (01 OSSR I IR Great American International Insurance (EU) Designated Activity Company.... | IRL........... IA.... Great American Europe Limited Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T U RRT [0S AA-1120817] ........ (0 SRR | I SR Great American International Insurance (UK) Limited............ccocovininrinineeneinns GBR......... IA.... Great American Europe Limited Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee 0.
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L0 OO [0SR IS Great American Specialty & Affinity Limited Great American Europe Limited... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0084.. | American Financial Group, Inc.. |23418..... 73-0556513 Mid-Continent Casualty Company. Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [ 15380..... 73-1406844 Mid-Continent AsSUrance COMPANY............ocrureererrereernresersesessessseessssesansssenns Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. | 137%..... 38-3803661 Mid-Continent Excess and Surplus Insurance Company Mid-Continent Casualty Company................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 O RTTRN [ S, 30-0571535 Mid-Continent Specialty Insurance Services, INC..........covvvverrereenenrerrireerneennenns Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. |23426..... 73-0773259 Oklahoma Surety COMPANY.........coveieuiinieieiniiesisseeesssiese e ssssssesseenes Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(- . 134-1607394 | ... . | National Interstate Corporation................ . | Great American Holding, Inc. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...ooe 0.
0........ 34-1899058 American Highways Insurance Agency, INC.........ccceuveeeeieenieereresieieeinenenns National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
0. 31-1548235 Explorer RV Insurance AGeNnCY, INC.........c.ovvuiiniieninieneneieneseisee s National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0. . 198-0191335 | ... . |Hudson Indemnity, Ltd................. . | National Interstate Corporation. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(S 66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee 0.
0uvvrees e [ S 34-1607396 National Interstate Insurance Agency, INC........ccceveeerivecececeeeseee s National Interstate Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T ORI [0S 36-4670968 Commercial For Hire Transportation Purchasing Group............ccccvevevinieneenee National Interstate Insurance Agency, Inc...... Management...... | ....... 0.000 |American Financial Group, Inc.. | ...... N 4.
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 National Interstate Insurance COMPaNY..........cccoceveveveeeeesiseiseeesessesesee e National Interstate Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
0084.. | American Financial Group, Inc.. | 11051..... 99-0345306 National Interstate Insurance Company of Hawaii, InC..........ccccccoovvviveieiirnnee. National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..o.. 0.
0uvvrees e [ S 43-1254631 TransProtection Service COMPaNY..........ccoeveveveiieveverieese e ssssseesssssneas National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
0084.. | American Financial Group, Inc.. [41106..... 95-3623282 Triumphe Casualty COMPANY.......c.crurrureiireereireieere et National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooo. 0.
0084.. | American Financial Group, Inc.. |21172..... 86-0114294 Vanliner InSUrance ComMPaNY.........c.cuevierveeieesesiesesesesseseses s ssssssessesnees National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yo 0.
0urveves e [0S 20-5546054 Safety Claims & Litigation Services, LLC.........cccocveueiererresiecseeeseese e National Interstate Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urverees e [0 S 46-4570914 Safety, Claims and Litigation Services, LLC..........cccovveveevververeeeeseesceevns National Interstate Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.oooa. 0.
0084.. | American Financial Group, Inc.. |22179..... 95-2801326 Republic Indemnity Company of AMEriCa............cceiveiereiissieiesreeseieninns Great American Holding, INC.......ccccccovvviunas Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 Republic Indemnity Company of California..............ccceuernrirrinineensnsininrnninns Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urveves e [0 S 59-1683711 Summit ConSUIING, LLC......coviviiiiecieteeeese et Great American Holding, InC........c.cccocoeveunas Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 OO [ S 59-3385208 Heritage Summit Healthcare, LLC.........cocvvueivrnrinrinneeseeesse s Summit Consulting, LLC........ccoovvrvrrrrirrrirninns Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urveves e [0 S 82-2462705 Summit Real Estate Holdings, LLC.........ccovvivnieeieeecsseeessees s Summit Consulting, LLC........ccevervrverericrrnnns Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 OO RRN [0 S 59-3409855 Summit Holding SOUtheast, INC..........cvuerenririninrnrrsenssess e Great American Holding, INC........cccovvvvverennes Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0084.. | American Financial Group, Inc.. | 10701..... 59-1835212 | ... . | Bridgefield Employers Insurance Company. . | Summit Holding Southeast, Inc Ownership... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [ 10335..... 59-3269531 Bridgefield Casualty Insurance COMPaNY..........covveveerneenrenreseemesnsenssssesseseeens Bridgefield Employers Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0084.. | American Financial Group, Inc.. | 16691..... 31-0501234 Great American Insurance CoOMPANY.........cccciveireveurirsisereisssessssesseesesessesesnes American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761 . | American Empire Insurance Company. . | Great American Insurance Company. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0urveves e [0 S 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. |35351..... 31-0912199 American Empire Surplus Lines Insurance Company. Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
L0 TR OTRTRRN [0 S 31-1463075 American Signature Underwriters, Inc Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(T O TR [0S 59-2840291 | ........ (01 (V1 IS Brothers Property COrporation.............c.eueererrereserneeneesieesessnsessessssesssssseeees Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0uvvvees e [ 25-1754638 | ........ (01 OSSR I IR Brothers Pennsylvanian Corporation.............ccccevevcveeieesneceeeieesieeee e Brothers Property Corporation..............c........ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T U RRT [0S 59-28402%4 | ........ (0 SRR | I SR Brothers Property Management COrporation................cuueeeeneeneeneeseeneeneenees Brothers Property Corporation............c..c.c..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee 0.
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if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
(U 31-1277904 Crop Managers Insurance AGENCY, INC........c.ocuevrrerrerenirneeneereieseseessieesseneens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
[V 83-1767590 CropSurance AGenCY, LLC.........covrieeseee et Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0...... 31-0589001 Dempsey & Siders AGENCY, INC........vvreirrerrereirierireeises s ieesessnes Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(U 84-2358400 Human and Social Services Risk Purchasing Group, LLC Dempsey & Siders Agency, INC...........cccvvuee. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(U 31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0ureves [ererrerereereressenesessesesnennes | Queveieieies {evereissenenns El Aguila, Compafia de Seguros, S.A. de C.V.....ccccocovvevvivrereniieiennsnieonnenns [ MEX o Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yoo 0.
(- . 139-1404033 | ... . | Farmers Crop Insurance Alliance, Inc.. . . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...ooe 0.
0........ 13-3628555 FCIA Management Company, INC..........ccccoueeriicreeiiiereeee e Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(ST PP ORRRPPURRRTPRTRRTRRPR I | USSR PRSP Foreign Credit INnsurance ASSOCIALION..............vuererurreereereieeeeiseereese e Great American Insurance Company Management...... | ....... 0.000 |American Financial Group, Inc.. | ...... N 3.
0. . 181-0814136 | ... . | GAI Mexico Holdings, LLC . . | Great American Insurance Company... Ownership...... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(S 31-1753938 GAI Warranty COMPANY........c.oueeererreneereeeiseesssssseseeessesssssssssssessesssssssssesss Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Y. 0.
0uvvrees e [ S 31-1765544 GAIl Warranty Company of FIOrida...........c.cccceeerivicveeeieesceeeseesee e GAIl Warranty Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T ORI [0S 61-1329718 Global Premier Finance Company............ccweuninerneeneereeseseesneeseeseesssesseeens Great American Insurance Company... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urverees et [0 S 74-2693636 Great American Agency of TexXas, INC........cc.ccueveveveeeereresieeeeeese e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooo. 0.
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353 Great American Alliance Insurance COMPaNY..........ccccueveevereerieenerseseriessesnns OH........... DS..ovein Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..o.. 0.
0084.. | American Financial Group, Inc.. | 26344..... 15-6020948 Great American ASSUrance CoOmMPaNY..........c.oevevreeererereriesissesseessssesssesssenens OH........... DS Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.oooa. 0.
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091 Great American Casualty Insurance Company.............coceeereneeneereireencenseneens OH........... DS Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. | 106486..... 36-4079497 Great American Contemporary Insurance Company...........cceevevevevereesneennns OH........... DS Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439 Great American E & S Insurance COMPaNY..........coceveveverericunsessesessssesennnnes OH........... DS.ovii Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. |41858..... 31-1036473 Great American Fidelity Insurance COmMpany...........ccoouevevveenvereerseereersesesesns OH........... DS Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.oooa. 0.
0urveres et [0 S 31-1652643 Great American Insurance AgeNCY, INC.......c.ccvceierenecieissee s OH.....cc.... DS.covii Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [22136..... 13-5539046 Great American Insurance Company of NeW YOrK..........cccvvernrenresiniennineinns NY .o [DIS T Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urveves e [0 S 31-1073664 Great American LIOYd's, INC.........cccoueveuirieiiiriee e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0uvrrees e [ S 31-0856644 Great American Management Services, Inc Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778 Great American Protection Insurance Company Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 OO RRN [0 S 31-0918893 Great AMENCAN RE INC......vuuvvrvvericieieeseieiseie st sessessessnes Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0084.. | American Financial Group, Inc.. |31135..... 31-1209419 | ... . | Great American Security Insurance Company. . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. |33723..... 31-1237970 Great American Spirit Insurance CoMPaNY..........c.ovrrerenernrensersensseseseeeesnssnnes Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393 Great American Underwriters Insurance Company............ccoeeviereireeererennns OH.....cc.... [DES T Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(U . 159-1263251 . | Key Largo Group, INC.......covvvvenrenrenincnrereerneees . | Great American Insurance Company... . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
[V 871850814. PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
L0 OO TRN [ S 31-1293064 Professional Risk BroKers, INC...........ccvvuririrnrenrerrinirnrensieisenseseeseesessessseeseenns Great American Insurance Company... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ 0.
L0 TR OTRTRRN [0 S 31-0686194 0One East FOUMh, INC......cueviiieieiececcee s OH....cc..e. NIA.......c..... American Financial Group, Inc. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
(T O TR [0S 31-0883227 Pioneer Carpet Mills, INC........o.vvereririnireieeieeiecise s eessnes OH........... NIA.....ccc... American Financial Group, INC.........cccocnrunne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0uvvvees e [ 31-1119320 TEJ HOIAINGS, INC...vovvteees ettt OH........... NIA............. American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T U RRT [0S 31-0728327 Three East FOUMth, INC.......c.ciieriiieieccsceeee sttt seiees OH........... NIA............ American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.ooee 0.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN) | *
Asteris Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association.
4 Company is affiliated but not owned.




Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

4

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—
SOWOOUTAWN

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
. Earthquake..........ccccoovveeveeeceicece e
. Group accident and health..............cccccovvvvrerirennnne
. Credit accident and health....
. Other accident and health
. Workers' compensation.............ccccoevvvenivcevennnnn,
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e

Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made.............cccoeovveuennne
19.2 Private passenger auto liability
19.4 Commercial auto liability......

L WaITaNtY ..o
. Reinsurance-nonproportional assumed property.

..69,001,558
.10,775,130

..49,235,690
..54,199,433
...510,443
....3,026,560
..50,071,661
.......................... 1,739,790
XXX....
XXX
XXX
.......................... 2,981,920

...................... 930,794,669

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

Collateral ProtECHON. ......v.uveererrereirerireiseiseersseeesessssesse s sssseesessesessssessessnesns

Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1

3
Prior Year
Year to Date

2
Current Current
Lines of Business Quarter Year to Date
e BT | Seieebnet ettt 4739,606 | ...ooovveeriniinieiieeieens 9,431,079
2. AllIEA TINES...eoei sttt esssesssenssenssenniennis | crensnnssensensennennenns 143,412,602 | . ...176,735,622
3. Farmowners MUIPIE PEril........c.ccoiiieiierieicieee s essiessessssesiesssssssesssssssns | vsseniessssensessessssssseneennss0,903,923 | oo 12,620,972
4. Homeowners MUILPIE PETiL........c..oiuiuiiieirrieieciseieeesee st sessestsssessssesssssenes | eesessssssessssssssssssssessesssesessens ;DT | sevreeseessessssessssssesessssessnssnnes 3,657
5. Commercial MUILIPIE PETiL.........c.ovrieriririreirrireieceese e eeesseseiessssssssseensensnnes | vesseesssnssensnesesnnnesnen 2892 04919 | it 53,805,060
6. MOMQJAGE GUAANTY........ceuceecerieececieiiecicte ettt ettt ess s ssessessnsnsies | coessestsssssssessassssssessessnsssssessessnnsnns | foetisessssessnsssssessasssssessestessssssessens 0
8. Ocean marine .39,261,140 .71,868,643
9. Inland marine........ .38,766,415 .78,831,435
10. FINANCIAL QUATANTY.......vuivceeieie ittt sb ettt stestanes | febseesessestenssessesses b s b s stens s s e ssend 0
11.1 Medical professional liability = OCCUITENCE. ........ccuvuieiiririsiineineireieeiseisseessieeseeesseees | ceseeessessseesesseesessessss e ssessssssessesan
11.2 Medical professional liability - claims made..
12. Earthquake.........ccoeovevvevererccrciecienns
13. Group accident and health

. Credit accident and health....
. Other accident and health....
. Workers' compensation....

. International..
L Warmanty.......ooeveneneneescse e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability.....
. Reinsurance-nonproportional assumed financial li
. Aggregate write-ins for other lines of business......
. TOMAIS e

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence...........ccccoeceereennenns

Products liability-Claims Made...........covuirirririenese s

19.2 Private passenger auto liability
19.4 Commercial auto liability......

. AUtO PhySICal dAMAGE.......ceevrerririerre e
. Aircraft (@ll PErilS)......cvererreererrerrirrseeseereeereseeeens

nes

.................................... 1,089,591

................. 2,299,644

.................................... 7,423,841
...130,937,755

.56,821,055
64,928,997

. 1,204584
18,696,275

.................................... 2,184,773

................................ 538,062,600

............. 970,012,179

................................ 834,388,885

DETAILS OF WRITE-INS

3401.
3402.
3403.
3498.
3499.

Collateral protection...........cccccvevereerieireierierreins
Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....

Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

.................................... 1,089,591

.................................... 1,089,591

................. 2,299,644

................. 2,299,644

.................................... 2,739,022
....45,750

.................................... 2,784,773

Q13
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¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2020 LAE Reserves on Reserves on Claims Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Prior.cooe. | o, 782271 | oo 1,219,125 | e 2,001,396 | .oovveriiiriiininas 217,908 | oo 3,293 | i 221,200 | .o 650,297 | .o 31,382 | oo ,070,526 | oo 1,752,205 | oo 85,934 | ..o (113,924) | oo, (27,991)
2. 2018 s [ e 271,572 | covviinenenn506,027 | oo 777,600 | .o 93,291 | s 2471 | s 95,762 | covvvvvrinrinnens 247,923 | oo 10,250 | .oviviriennn 408,993 | i 667,166 | ..o 69,642 | ..o (84,314) | ..o (14,672)
3. Subtotals
2018 + Prior.....co. | covvveneiininnes 1,053,843 | ..o 1,725,152 | o 2,778,995 | .o 311,199 | s 5,763 | oo 316,962 | ..o 898,220 | ..o 41,632 | oo 1,479,519 | 2,419,371 | o 155,575 [ .o (198,238) | .coovvvrririnns (42,662)
4. 2019 s s 455,814 | ..ooviiiine863,059 | i 1,318,873 | oo 233,232 | oo 73478 | s 306,710 | .o 250,884 | ..o 20,451 |t 723778 | i 995,112 | oo 28,302 | .o (45,352) | ..oocvonirincninnene (17,050)
5. Subtotals
2019 + Prior..c.oo. | e 1,509,657 | .ovoveinennnnn2,588,211 | oo 4,097,868 | ...ooviriiiriinines 544,431 | oo 79,241 | s 623,672 | .ocvvcrieiis 1,149,104 | oo 62,083 | .iiiiieeni2,203,297 | s 3,414,483 | ..o 183,878 | .o (243,590) | ..coovvvvriniinns (59,712)
6. 2020......coiirrnns [ XXX ) .9, SO PO D, SO [N 156,856 | .oovveviiraninnes 156,856 [ ....ccoceenus D, SO ORI 218,731 | oo 945,438 | o 764,169 |...cccovennnes ) .0, SR [ 0,0, SO PR XXX
7. Totals.....ocoovevvies | o, 1,509,657 | ..coverrennnn 2,588,211 | o 4,097,868 | ....ooovverirrnnes 544431 | oo 236,098 | ...ooovevririnnnes 780,529 | ..o 1,149,104 | oo 280,814 | .o 2,748,734 | (o 4,178,652 | ....ocoovvrrnne 183,878 |...covvvvrrrne. (243,590) | ....oovvvrrrrenne, (59,712)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ..c.cooovuevnnae 2,334,677
P 122 %[ 2. oo (9.4)% | 3. v (1.5)%

Col. 13, Line 7

Line 8

een(2.6)%




Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.

> wN

Bar Code:

* 1 6 6 91202049 00O0O0O0 2 =

* 1 6 6 9120203650000 2 =

Q15

Response

NO

YES

NO

YES




Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. FUNAEA AEAUCHDIES.........c.oeecvecieeectcie ettt sttt bbb saents | sbeessessssassans 22,916,816 | c.ocvveerverereeeeieerieeenen | i, 22,916,816 | ..cooceverneeae 27,370,186
2505. Equities and deposits in pools and aSSOCIAtIONS.............ccccvcveveiiveieiieieeiie e | eveevesiesesienas 7,387,895 | oo | e 7,387,895 | oo 6,812,448
2506. Funds held @s COIALENal...........cccivuevuiiiieiecicee sttt sstensens | evessssssesseenes 7,317,612

.................... 7,317,612 | ....................6,644,421

2507. Intangibles
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

1404. Miscellaneous income
1497. Summary of remaining write-ins for Line 14

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS | ...XXX...
58005. DEU GERMANY........cocovvuriurenne. LXXX

58006. HKG HONG KONG, SPECIAL AL ..XXX... |..

58007. GTM GUATEMALA LXXX
58008. AUS AUSTRALIA.... LXXX
58009. LUX LUXEMBOURG... LXXX
58010. EGY EGYPT.....coooosvvrirrirrireienes XXX
58997. Summary of remaining write-

ins for Line 58 from overflow....... XXX

Q16




Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDEN 31 Of IO YEAI.........cvucveveerieeieciieteetes et s et sstes e sssssssaes | evassssssssessessssstessesntnes 57,455,615 | oo 58,221,275
2. Cost of acquired:
2.1 Actual cost at ime Of ACGUISIION. .........c.evreirriririeierise ettt sttt ess st essesssssestesssnssnssessanss | ssessssssessnssesssnssessesssnsnssessnsssnssnssess0 | sevessessossnssnssessassssssnssassensnssessenens 0
2.2 Additional investment made after aCQUISIION. ..........cc.cvueieicieieccseeeee et sssssssssesssssnses | svessessssssessessssessessssensenees 1, 197,054 | i 3,088,784
3. Current year Change in BNCUMDIANCES...........ccocveveererecreieie s sssssses et ssses s sssss s sssssssesssssssessesessesssssssssssssessessssessessnsss | sessesessessesssssssssssssesssssssessessnsessessnsQ | sressessessssssesissessessessssessssssssssssesses 0
4. Total gain (I0SS) ON QISPOSAIS.........ccvueiiviieietiiie ettt ettt ss et besse s bssessessssnsenns | sessessesssssssessessesssssssesssssnsessessnsensens0 | soesisssssesississessesessesseseseses 159,763
5. Deduct amounts received 0N dISPOSAIS...........ccvvcveiiriieiieieseere et ssssssesessesessssssessssssessnes | sverensesesessnsessssnsesessnseens 1 1233, 978 | tiiviiiiieieee e 454,706
6. Total foreign exchange change in book/adjusted Carrying VAIUE............ccccucuiuriciiiiiccieeeeie et sssssensenns | svessesssssssessessessssessesssssssesssssssessessns0 | erossessessssssesiessssesesssesssssessssssesss 0
7. Deduct current year's other-than-temporary impairment reCOgNIZE............cccviieirieeeiceseeee et | sveresssesesssssssssssssessssssessssssessssssessnsQ | sovesesssssesesisessssssesesssessssssesesssseses 0
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn ...3,559,501
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). 57,455,615
10.  Deduct total NONAdMItEEd AMOUNES............c.ciuiuiieiciieteie ettt bbbt st bssesssses s ssssssessnns | ctsssessssssssssessssssssssessnssssessessssenessesld | crsssossessssssessessssessesssssnsassssssssnsasse 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).........ccovviierecririiisrsrrierisississesisssssessssssssssssssessnsensessesessens | srensssssessnssnsessessesensesssrd 020,029 | svvvrivrerssesserssrsssrssseasens 57,455,615
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of Prior YEar...........c.ccovuieeieiriveicieieieeieiceiens | et 370,715,151 | oo 325,454,841
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............coiviieeiiirieicee sttt bbb sssans | sbessesssassesssssessessnsnsns 63,142,207 | oooovvcreerceeeceern 71,733,276
2.2 Additional investment made after @CQUISIHION. ...........ccceiiiiriiiceeee et seae b senens | ebesssansessssesessssesesenaesenes 19,527,611 | oo 22,335,195
3. Capitalized deferred iNErESt ANG ONET...........oi ettt ntes | essestsssessessess s s e st es s st s s st ene e 0 [ oo 0
4, ACCTUAL OF QISCOUNL.......cveveeiritiieietsieise sttt s e bbb s st n st ntentens | Saebsssessessnsnsenses e s antes e bt en s st nsns 0 [ o 0
5. Unrealized valuation INCIEASE (ECTEASE).........uruuurrererrusreseeeeeeseeseesseeesseesessesssese st esssessessessaseesses st esssessessessansssesessastansnns | esssssssssssessassnssssssessasssssssssessessnsens 0 [ oo 0
6. Total gain (I0SS) ON QISPOSAIS.......c.cveiriuiiiieieisiieieietseie ettt s sttt b bbb s st en s s s e tensess | absesnsessessesanteseb st ensesse e s st es et nnta 0 [ o 0
7. Deduct amounts reCIVEA ON QISPOSAIS..........cevireveiiriieiieieieesee ettt s s st s s s s et s s s st esessesesssnsesans | sbesessesesssssesssntessssnsesannns 1,400,220 | oo 48,808,162
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........cccuiriiieieirieesee e | e 0 [ o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INEETESt..........covvverurirrerrirrniernens | et 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.vurvreiiiriieieieeie e sses | sbsessssessesssssstesssssssessessessnsansesssaneas 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)......... | coocovirrinrssenneinrnnennenes 451,984,749 | oo 370,715,151
12, TOtal VAIUGHON GIOWANCE. ........cuveeiiiiieicicieie ettt s st s bbb s st s s st n s s b senses | ebsesstesses st sntessab et en s st snsantensntanta 0 | oot 0
13, SUDLOAl (LINE 11 PIUS LINE 12).....verereieiirisisrisiisieess e assesssssssesssssss s ssess sttt essessesssssessessesssnssessessanssnssnssons | sasssssssssessassssssssassassans 451,984,749 | ..oooovveeeseeran 370,715,151
14, Deduct total NONAAMItEEA BMOUNTS.........cccviiiieiieiciie ettt b e s bbb st s s sn s s st et | ebsessssessessssastes et st ensen et snsantensntanta 0 | o 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........ciuoiiiiiiiieisi ettt sesssssensesenns | evsessssssessssssessssssssans 451,984,749 | oo 370,715,151
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........cvcveviveeieieesiee sttt sss e sessesessssssanss | evestssessessssssssssesnsanees 766,437,556 | .ocvevreeceee 593,851,720
2. Cost of acquired:
2.1 Actual cost at time of ACQUISIEION..........c.cccviiirericic ettt ss s s sensnsens | snresessnsssessseressssesessnnes s 0D, 202,98 | tovreveresisereseresesieesesnns 83,025,761
2.2 Additional investment made after aCQUISIION............cccueiciiiiiciccs et 106,523,203
3. Capitalized deferred iNtereSt @Nd OtNEN.............coeiiieicecc et ssesessssessnas | sresessssesessssssesssesessssnsessnsssesessnsessnsQ | seresesssssesesissesssessesessssssessnsesesssseaas 0
4. ACCTUAL Of QISCOUNL.......cooveiieiecictctei ettt ettt sttt b s s st nsessnsensessesnssnsansnns | sessessessssessesssssssessesssssssssessnssnsessessQ) | essessesssssssssesessstesesesses e s s sensesaess 0
5. Unrealized valuation increase (decrease). .30,971,630
6. Total gain (loss) on disposals............ ....56,973
7. Deduct amounts received on disposals............. 45,370,946
8. Deduct amortization of premium and depreciation ...2,620,782
9. Total foreign exchange change in book/adjusted CarryiNg VAIUE...........ccovueieirieiiniiniesisseeisiess s sessssesseesssssessssssses | sressessssssssssessessssessesssssssessessssessessesQ. | senssemessssssesiessssessessssssessesssssssesses 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............vvuweererirrirriinrireiriseiesesees s eseeesssssssssessessenens | ssssssssssssssssssssssssssesssssssssesssnsssssesss | sorsessmsasssssssssessessssssessesssssssssssessans 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 766,437,556
12. Deduct total NONAdMItIEd AMOUNES............cccuiveieeiireiie ettt ettt s st s sbesse s bessessesssssnes | stsssessssssssssessssssssssesssssnsessessssessereesd | ersmsessessssissessssssassesssssnsasssssnssssesans 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12).....c..ciieieieiiisieiisissiessessisssessssssssssesss s s sssessesssssssassns 766,437,556
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEAI..........ccvvevcvcvriecieieseieeeresee et sesasseens | evevesssssssesssseseeseesas 5,536,808,147 | ...cevvvereerererieinns 5,145,750,963
2. Cost of bonds and StOCKS ACQUITEH.........ccvuiiiiiieiicieieiee ettt es b ensessesans | saebsessssassesssantessesntenas 630,880,984 | ..o 1,222,071,772
3. ACCIUAN OF QISCOUNL........oovicvieeie ittt ettt bbb bbbt s st s s st n s s b s s s sassssansesans | sbessesssssssessesssssnsessessnsaneen 6,711,671 | oo 10,698,146
4. Unrealized valuation INCrEASE (ECTEASE).........cuevuiuriueiieieiieieie ittt sttt st ss st s e st en s s sssessessnns | sbsebssessesssssssassessnsanees (103,907,433) | ..ooovvvrererrieesisiienns 123,056,289
5. Total gain (I0SS) ON GISPOSAIS.........evuurerereirriririseieitssisis st ss s sss st stess sttt s s st nssens | fesssssnssessassanssnssnstensanens 64,965,619 | ..o 34,730,003
6. Deduct consideration for bonds and StockS diSPOSEA OF..........c.cueieiiiiiiciiiiiecse ettt sstns | sressessssess et benes 616,469,827 | ..o 960,879,629
7. Deduct amortization Of PrEMIUM.........c.c.eveicreieie ettt bbbt bbbt s st st es et stessesanaas | sbessesssssssessesssssssessessnsanee 5,530,988 | ...ccooiverieeee 9,394,894
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE............ccviucveiiiveiieieeeeie et | evsesessssese s esse s ssnsanees (1,355,953) | .vvevivereiereie e 635,275
9. Deduct current year's other-than-temporary impairment reCOgNIZEM............ccoeviieiiiieeiieesce e | cevesereses e s seaes s 142,796,853 | ..o 30,489,709
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s............oviveerieiieriieins | oo 386,751 | o 629,930
11. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........ccceuvrrrriireriereierierseeseesisesiens | corereessssesessesssssssesnes 5,369,692,118 | ...coovverercrerereireens 5,536,808,147
12.  Deduct total NONAAMItEEA AMOUNES...........cviiiveiieiie ettt bbbt s st s s bnsessens | sntessssstessesssssssansesntaneas 19,870,111 | covireeeecse 11,184,808
13. Statement value at end of current period (Line 11 MINUS LINE 12).........cccccouiiiiiiiieiiiciiccteiiseiesssstessesesssessesesssessssssesenses | sresseressssssesssssesessnns 5,349,822,007 | ...ocoovrreerierircinas 5,525,623,339
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Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS
1. NAIC T (8)-errrerecirerieeerenieesiesessess st sesssssssenssnssens | sesssssesnsesesssssnns 3,690,341,030 | ...voovrerrrireiinns 181,096,390 | .cvovvverrircrennnn 234,281,838 | ..o (40,049,032) | ...coovrrrrrirens 3,690,341,030 | ...cvoovrrerrrirnns 3,597,106,549 | ....voouverreererereerieeereenieeesies | seeereesieeneenenns 3,678,214,875
20 NAIC 2 (). veveverceinrieesieseseniees s ses sttt enees | st 599,989,458 | .....ccovvvvieiriririnnns 35,053,656 21,776,651 | covvoverciecricninne 26,548,179 | oo 599,989,458 839,814,643 | ..o | s 549,280,293
3. NAIC 3 (@) eeurermerereererieierieese sttt | ettt 102,924,941 | ..o 8,952,166 | ....ovorrerrrrirrriinns 24773379 | oo 7,075,287 | oo 102,924,941 | oo 94,179,014 [ oovoorcereeisereeseseseenes | cerieeeeeniesesiesenens 87,605,419
4. NAIC 4 ().t nens | ceseents e 38,618,149 | coooorvercriericrin 4754171 | oo 7,061,974 | oo 12,649,855 | ....ovoeverririis 38,618,149 | .oovovcrcciins 48,960,201 [ ..oouvvererererieniierirennienesennes | eerieeeieni e 39,727,935
5. INAIC 5 (8)reurerrerireiierieeeierieessesese s ssest st | sesssesssesss oo 14,990,528 | ...oovorvvercririiicnens 1,452,509 | oo 2,652,560 | ...ocvernrercrireininenns 6,308,589 | ....vvrcrercriieriins 14,990,528 | ....ovovrecriciins 20,099,086 [ .....ooovvrerreenrireriieniennienesennes | eerieeeeeenesenieseenns 20,514,992
B, INAIC B (@)...ceeurereeeerrereriseeeerieessess st esese s | ensssens s sssnen 2,124,848 | ..o s 0 o 7674 | i 276,010 | oo 2,124,848 | ..o 2,393,184 | .. | s 1,299,303
7. T0tal BONGS.....ovuiieeriiiereis e sens s snses | sesseesssnsssssssenes 4,448,988,954 | ... 231,308,891 290,554,075 | ..o 12,808,888 | ....ocoovrvirienens 4,448,988,954 4,402,552,658 | .....cocoririiniiininnininnienes (O IR 4,376,642,817

PREFERRED STOCK
8. INAIC Tttt | s 3,391,384 | oo 923,099 [ .vvouverrerierireriereseenenei (U O (20,416) | ..eoovvrrrecrirririnens 3,391,384 | ..o 4,294,087 | ..cvoouvirrrrierinerienisennieeeiennes | e 12,170,294
9. NAIC 2uoe sttt | et 141,361,281 | oo 8,492,000 | ...ooovernrrirririerirriins 44824 | oo, (4,716,943) | cooovvvreririnens 141,361,281 | oo 145,001,514 | ..o | e 156,458,904
10, NAIC 3ttt | essseessesss s 36,329,330 [ .ooourrirriierireienerinenne (1 O 22,241,216 | oo 15,765,280 | ...ovvvnrernrririinns 36,329,330 | ovvvreiierirriiiens 29,853,394 [ ..o | e 35,436,255
P10 NAIC Attt | et 17,488,647 | ..ooovovcrrerens 1,191,608 | .ooovvirreerrenienn 0 (13,180,208) | ..ovvvverererrirrinnne 17,488,647 | ...oooverrrecns 5,500,047 | .o | e 23,244,647
12, NAIC Bueioee ettt nnnins | oesesnsssssss s 33,268,307 | .ovoooreerreerriierinns 1,762,401 | ooooeeceeeeeieer e (1 12,235,612 | oo 33,268,307 | ovvvorererrrrirreiinens 47,266,320 [ .vooovrverecioeeieeeesnesiessssnesnnens | sevsnessssessessssssennns 28,114,677
13, NAIC Bttt nnss s | srssessssssss s 208,333 | oeorererersrersnnr s (O O PR [\ 208,333 | oo 208,333 | ovourrerreisrrsssre s snnnes | srresens st ssssseseas 208,333
14, Total Preferred SIOCK.........vvuurrerierrireireecssseseesssssssenssssssssssssssssssnssnns | ssssssssssssssssssssees 232,047,282 | ..oovvvrsriinnisnii 12,369,108 | ..oovvisrrrnniisnies 22,286,040 | ..o 10,083,325 | ..ovveirriinrirnninnns 232,047,282 | ..oovvvrrisnininns 232,213,674 | oo (] IR 255,633,110
15.  Total Bonds and Preferred SOCK........urmimiiminiinsisiserssisssressnessnenes | coneeseessensensees 4,681,036,236 | ...oovrvrrriinrirnens 243,677,999 | ..o 312,840,115 | oo 22,892,212 | oo 4,681,036,236 | .oooovvveirrinnnenns 4,634,766,332 | .ovoovrirresnrnri e O [ 4,632,275,928

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....168,026,293; NAIC2§$....12,665; NAIC 3§....976,401; NAIC4$....16,818,608; NAIC5$.....1,047,494; NAIC 6 $.....503,985.




Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciriieieeeees | s 186,879,092 |......oovvvenne D 0. GO PPN 186,818,243 | ..o, 1,293,335 | oo 39,972
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........cviviireiiiriieieiiteie ettt ssssnsenss | sesssessesssssssessessssensesnsan 216,456,484 | ..o 125,573,867
2. Cost of Short-term INVESIMENES ACAUITED. ........cveveeicrceseicese ettt st e ss st s st es s snannas | svsessesessesessssesessntessesanes 213,580,757 | covovveveerersereeeee s 203,377,398
3. ACCIUAN OF GISCOUNT.......oeeeieiii bbbttt | Sbneb bbb 503,473 | oo 486,600
4. Unrealized valuation iNCrEASE (ABCTBASE)..........evuevevereercrieieseeieissse e isste s ssstes et s es s sse st et sse st es s sssssssessssssasss | sesessesssssesssssssesssssssssassessssneas (9,008) [ ..o 0
5. Total gain (I0SS) ON GISPOSAIS.........uureueuieierrirririereeeeie ittt sttt s s b e s st et bsesbenbns | Hieesstastaebesseesas b s st et et eneas (222) | vt 0
6. Deduct consideration reCeived 0N dISPOSAIS...........cc.ccviiiirieiieiiicree et b e ssaebenaes | ebessseaebeset e reaens 243,651,648 | ...coovveeeeeeeea 112,976,255
7. Deduct amortization Of PIEMIUML...........ccciiuiieiiiiiieiciscete ettt s e bt s s s nsesans | eetessesassessessss s s e sse s s st s bt seees F S 5,126
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............cvcveieiieeiiicieeeees et ssssesesnns | evsssssesessseses s s ssssesesss s st ses e 0 [ oo 0
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ccuvururerrrreiereieiseisseeseeseeesseeesesesseessssessessesss | sesssssssssssasssssssssesssssssssssssssassssssssessas 0 ] s 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccovrirrrinrirnrennieeisesneieinnes | cevsissreesssssenesessssesees 186,879,092 | ..o 216,456,484
11. Deduct total NONAAMITIEd @MOUNLS...........cuuiviiiiiiiiiiie ittt st bbbt b s nssentes | ehbsentsentsent st senb sttt sttt 0 [ oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiiieiiiiiesieiisiesesisssssssssssesssessesssssssessssssssssssssssssanse | esssssssessssssssssesssssssassesses 186,879,092 | .o 216,456,484
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Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior Year (LINE 10, PHIOF YEAI)........ovurerirererirriseesssisseeisssssssessessessssssessesssssssssessessssssssessssssssessssssessessssssessessesssssnssessnsanes 234,874
2. Cost paid/(consideration reCeived) ON AAAIIONS...........c..cuiuiireiriiiisiieie ettt s s bbbt s bbb s s bbb bbb bbb s bbb 0
3. Unrealized valuation increase/(decrease) 0
4. SSAP NO. 108 AUIUSIMENLS..........cviviieiciiieie ettt ettt s s bbb s bbb s b s s st b st s s bbb s s sttt b e et s et bbb n sttt en 0
5. Total gain (10SS) ON tErMINALION TECOGNIZEM. .........cveeieeieeicisites ettt s et b st s bt e st s b s s s st Res bt s s s s bt s s st et en bbbt es e see s s e ntesas 2,383,380
6. Considerations received/(paid) ON tEIMINGLONS. ..........cccuiieieiciicic ettt b e b s sttt eb bbbt s s bbb s bbb bbb sttt 2,383,380
T AMOTHZALON. ...ttt R E AR 0
8. Adjustment to the book/adjusted carrying Value Of NEAGE IIEM. ...ttt bbbttt 0
9. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccvieeveicieiees ettt s s sttt et s st b et s bt es b s st nts s 428,187
10. Book/adjusted carrying value at end of current period (LiNeS 1+ 2+ 3+ 4 +5-68+ 7 + 84 ).ttt sttt 663,061
11, DedUCE NONAAMILEA BSSELS...... .o rvurerriiieictieis ittt 0
12. Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuiuririiiieieiecireire sttt sttt st 663,061
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOr YEAI)........ciuirreiriiiieieieiessesseisssssessessssessessssssse s ssssessessessssessessesessessessssessesssssssassessssessessesssessessnes 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..............cc.ccvivrieevcrrivereeieieee e 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............ccceueee. 0
3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cevuee... 0
3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e 0 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccceeevneee 0
3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccceevueee.
3.24 Section 1, Column 19, Prior YEar..........cccevveviveerereriiereiiseeisieenns 0
3.25 SSAP No. 108 adjustments.........cccoveeuerrrneeneereeseineereireieesseeneeeenees 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2) ...ttt ettt ettt sse st s b1 2888 s bR bbbt s sttt 0
4.1 Cumulative variation margin on terminated contracts during the year.........c.cccvovenenennnernsscncneens 0
42 Less:
4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne 0
4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e 0
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns 0 0
4.3 Subtotal (Line 4.1 minus Line 4.2)..... 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..c.iueieieiieie ettt bbbt s bbbt bbb bbbttt 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAI...........uverirerinrirririesies sttt ss st 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 = 5.2)...uoiuieieieieeees ettt 0
7. DEdUCE NONAAMILIEA @SSELS..........cvcvieieeisiieiete ettt sttt s e st s e s s s st s s s s b8 b s s s e s e s b2 s A bbb s s A s s st s s bbb et b At s s bt n st et s s snann 0
8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiuiiiiiieieieiseies ettt ettt bbbt bbb bbb a bbb s s bbbt s s 0
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE
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Statement for June 30, 2020 of the GREAT AM ERICAN INSU RANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECtON 1, COIUMN 4.......ooiiieieerireieie sttt 663,061
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.ccccovvvrvererverrererereerernnens 0
3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 663,061
4. PartD, SECHON 1, COIUMN 5.ttt 663,061
5. PartD, SECHON 1, COIUMN B.......ouvvvriiriirriiiiieceiesi s 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6.t bbb bbb 663,061
8. Part B, SECHON 1, COIUMN 13.......oiiiiiii bbb bbb 0
9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 663,061
10. Part D, SECtioN 1, COIUMN B..........ouiiiiiiiiiiciiii it 663,061
11, Part D, SECtion 1, COIUMN O........ouuiiiiiiiiii bbb bbb 0
12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21 175,000
14, Part B, SECHON 1, COIUMN 20..........iiiiiiiiiiee s 0
15. Part D, SECtioN 1, COIUMN 1. ...t 175,000
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0
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Statement for June 30, 2020 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOK YEAI.........c.vviureriieireie et ssessssssssssses | sssesssssssssesssssssssessassssssessessons 493,020,095 | ..o 161,203,500
2. Cost of cash eQUIVAIENS ACQUITE............c.cvruireieereictese ettt sttt s et s s s s sssssssnns | sessesssssssessessssssessessssnssssesans 735,178,515 | coovvveeverereereeeeeer e 1,774,879,437
3. ACCIUAL Of BISCOUNL.......vvvevirceeiieiis iRttt | eebseres i s e sttt 35,355 | oo 124,113
4. Unrealized valuation INCIEASE (HECIEASE).........c.evieereeiciieesieieisete et s st stes st s s s ssssssaesans | essessssessesssssssssssssssssassesessesses s sansessnsansned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS..........cvevericeeieeieriteseessiess sttt s et s st es s s s s sss st es st s bsssssssanssssnsaes | eviesisssssssssssssssses et asses e ssses e sansnees 5,238 | oo 0
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 801,365,467 | .oooveverveereecereee s 1,443,291,589
7. Deduct amortization Of PIEMIUM...........c.cueiiiieiicesece ettt bbb eae bbbt bsaebenss | sibsebebsssesesssissebes et et s es st e s bbb sn et bnsebens 0 [ oo 0
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE............c.ceviieiricreeereiee sttt | creaesssetesss et es et sesnaens (99,680) | ..vvvvevrerereirieeseere e 104,634
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.curviviireiieieiieereee e esieeisrieies | ceeeteteseietss e bes e tes st sessete s s b benasaens 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........ccceucerriviiieiinienieieins | covreneinsissee e 426,774,061 | oo 493,020,095
11. Deduct total NONadmItted @MOUNTS...........cc..iiiiiiiiii bbbt | ste bttt 0 ] e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiueieiiiiiiieiiississiesisissiesesssissssssessesssssssnes | sessssessssssssssesssssssassessssessessens 426,774,061 | oo 493,020,095

QsSI08
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Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition]  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and Improvements............cccoconiiiniiniiieniniinninns . | Danbury... .| CT... | 12/19/1995.... | Danbury 0 0 50,695
Building, Land, and Improvements............c.cooereuneerenenrereeneennnenns Charleston SC... | 05/01/2002.... | Charleston Harbor Resort and Marina 0 0 617
Building, Land, and Improvements...........ccccoocnminiiniiieninciinninn. Stevensville.. ....|MD.. | 05/11/2005.... | Bay Bridge Marina 0 0 128,945
Building, Land, and Improvements..........coooovrencnnnnnnnsncenns Whitefield . |NH... | 06/02/2005.... | Mountain View Grand Resort LLC...........cccccreeev.. 0 0 305,858
0199999. Totals.... 0 0 486,115
0399999. Totals.... 0 0 486,115
Showmg all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.JA.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred
Property Transferred
Building, Land, and Improvements.... | Stevensville.... ...|MD. |04/01/2020| Bay Bridge Holding Company, LLC...........cc.ccc. | weees 14,329,748 | ..ol | .9,002,109 | ... 141,108 | oo (V1 (VN I (141,108) | ..o 0. 9,181,682 | ... 9,181,682 0 0 0 | s 457,990 | ........ 402,652
Building, Land, and Improvements.... | Whitefield... . |NH.. | 06/01/2020| Mountain View Grand Holding Company, LLC.. 13,142,035 242,182 0 0 (242,182) 0 .....8,112,295 0 0 0f... 1,133,558 | ..... 1,369,797
0299999, TOMAIS..........ooovververreerieeeieseeiseisseesseessieseeeseeesessssesnssns onveesssesesssssssssssesesssesssesessssssssesessenssenssssessssessesnssanssansssssnnsnees | cieees 27471782 | o0 |1 16,823,245 | e 383,290 | oo 0 [ oo 0 i (383,290) | ..ovovcvirrirnns 0 ...17,293,978 0 0 0 [ 1,591,548 | ..... 1,772,449
0399999, TOMAIS........vvreerieersrtaeesseeeseeseeiseese st ee | eesseee e skt | eerenen 27,471,782 383,290 0 (V] [ (383,290) | vovrerrirnene 0 ....17,293,978 0 0 0. 1,591,548 | ..... 1,772,449
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Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
108022Z77.......... Greensboro... NC ... | 05/08/2020.... 2.841 17,795,967 0 . 25,750,000
353555221 FANKIN. ..o N ... [11/01/2018.... 5.176 0 229,548 | ... 41,100,000
560222ZA2........coovveiierinriinns Lincolnshire IL . 101/24/2019.... 5.237 0 150,862 | cvvvoeernirniiieereeiesise s 29,550,000
TO0BIZZAA.........ceoeereeesirserieries e LOUISVIIIE. ...ttt essseesssssssnsessenssseessssssssessesssesssesssssssssessensssesses | KY eorneesnseinssnessessnsens | sovesessssssens 04/29/2020.... 2.841 8,500,000 0 | oo 11,333,333
70069ZZB2 T LOUISVIIIE. ..o iessseessesessensssssissnssssessssenssessssssssssssssssssenssnses | KY coeevessieesseesssessssies | covvsssiesseenns 04/29/2020.... 2.841 3,500,000 0 4,666,667
797241ZB5.... ... | Miramar Beach.. ... | 06/17/2019.... 6.013 0 888,789 . 12,900,000
797241272 Mi .1 11/01/2018.... 6.088 0 2,946,151 | oo 44,100,000
861672Z26.......... DBNVE ..t ssesssnssnssssnsensenes | OQnrsssnsssensenssssesssssns | cosesserssssssnns 05/05/2020.... 2.841 27,773,603 | oo 0 | o 41,750,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAgES = All OFNET.......cu. ittt ebsebsen bbbt bbb ensninns | annsae XXX....... XXX 57,569,569 4,215,348 .211,150,000
Mortgages in Good Standing - Mezzanine Loans
209999ZA2.... Charleston ... | 09/30/2019.... 3.634 0 1,657,423 2,549,882
209999ZC8, Charleston . 1 06/18/2020.... 3.308 5,572,638 | ..o 0 8,573,288
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS...........c..cuiuiueieiiieiieietiet ettt ettt ettt ess st et esses et essessessessssessessebsesensessnssssessessesanss  sessesssssssessessessssessessessssassesnsansessessnsesss | tossas XXX....... XXX 5,572,638 1,657,423 | oo 11,123,170
0899999. Total - Mortgages iN GOOD STANGING. . ... vuuiueuiiieis e tes sttt Sehbseeb bbbttt | cenees XXX.ioene XXX 63,142,207 5,872,771 222,273,170
3399999, TOAl MOMGAGES. .......eveveereeereieeeiesetse etttk 8 sttt et eet | eetiesbsee st ee ettt sienes | ereins XXX....... XXX 63,142,207 5,872,771 222,273,170
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages With Partial Repayments
030211ZZ2...c.coovvverrrrines Lehi [V ISR IR 09/22/2016.... 81,725 | .o, 0 0 0 0 0 81,725 0 0 0
114840ZA2. Coral Gables FLuiriireiies [ 08/12/2016.... 73,122 | oo 0 0 0 0 0 73,122 0 0 0
.| CaPE GOt MAL s [ 05/06/2016.... 158,772 | oo 0 0 0 0 (1[N I 158,772 0 0 0
Cincinnati OH .| 12/04/2018.... 72,206 0 0 0 0 72,206 0 0 0
. | Lincolnshire I [ 01/24/2019.... 19,220 | oo 0 0 0 0 0 19,220 0 0 0
. | BaItiMOre.....coueeeces MD..oovvir [ e 08/22/2012.... 76,877 | v 0 0 0 0 0 76,877 0 0 0
. | Cincinnati OH..ooviveies e 12/04/2018.... 72,206 | ..o 0 0 0 0 0 72,206 0 0 0
o[ CaMSDAG. ...veeee (67 U B 10/17/2013.... 14,763 | oo 0 0 0 0 0 14,763 0 0 0
Lehi uT .102/24/2014.... 70,276 0 0 0 0].. 70,276 0 0 0
0299999. Total - Mortgages With Partial REPAYMENES. ... ittt eoesiersesss e e ses sttt ettt enneee 639,167 | .o 0 0 0 0 (U I 639,167 0 0 0
0599999, TOLAI MOMGAGES. ... vvveeereerereeieseiseesseeise ettt tie | fieebsees s skt 639,167 | .ooovvrrrrcicinnnd 0 0 0 (V] [ 0 (V] [ 639,167 0 0 0
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Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0]Global Premier Finance Company LOC.........couuiuiiiiimisrnnsssesensssessssssesenssesnsssnsssae CINCINNAti...vocveieecesissrsi e | OH... | Global Premier Finance Company Board of DIreCtors..........oueinsiisninnissrssineinnnes 02/01/1999.... | .vvvirennnnns 0 0 [ 670,007 0 0] . 100.000
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... ooooiviininicnnnns 0] e 670,007 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Affiliated
000000 00 O|Ellington GARPL 1 LLC Old Greenwich.. | CToitt |EPO TGP, LLC..ooie it sessssssssensnsnins. | seessssssnssans 05/04/2020.... | ccoverirercns0 | o 5,123,328 | oo 0 0
000000 00 0| Gryphon Mezzanine Partners Il Feeder Fund, LP . | San Francisco... . | Gryphon Mezzanine Partners, GP, L.P 12/20/2019.... | .... 0] 38,407 0
000000 00 O] Industrial PIPING INC.......vurririrererieiniresisisesesiessssssise s sessensesssssennes Charlotte... .|NC....[IPI ACQUISITION, LLC 12/01/2016.... |.... 0 155 0
000000 00 0|Monarch Capital Partners IV, L.P........c..cccoouevunene New York.. NY.... | Monarch Alternative Capital GP IV, LLC.. . 10/30/2017.... 0 500,000 0
000000 00 O|NB Private Equity Credit Opportunities Fund LP............cccccoovurierenne New York.. ....NY.... |NB Private Equity Credit Opportunities Associates, L.P. 06/07/2017.... |.... 0. 330,609 0
000000 00 0| PineBridge Private Credit FEeder, LP ...........ccooiinirieiiirieeeeeee s New YOrk........cocovveivrecreeeiereinnes NY.... | PineBridge Private Credit General Partner, L.P ........c.cccoocviereieiornircne. 11/28/2018.... | .... (1 - 88,988 0
000000 00 0|Sagard Credit Partners, LP Toronto. CAN. | Sagard Credit Partners (Cayman) GP, INC........covvvvreriireiniririerisisseesiesisesesisesenss 10/09/2018.... 0 877,613 0
000000 00 O TTGA C-1 MMF, LP.....occiiiiiriirciieiseiee st CiNCINNGL...vvovvriiierieeirens OH... | TTGA C-l MMF GP LLC. 12/18/2017.... | .... (V] 32,909 0
000000 00 0|World Trade Finance, LLC L[ BUDANK. .o CA.... | ExXWorks Capital, LLC,.....o.coovvrvrrererrrrirrirsrireierinninns 04/20/12020.... | .ccovcevceen0 | o 3,000,000 | cevvrrreririrrieierinennd 0 0
000000 00 0| Yukon Capital Partners Il L.P. Minneapoli . |MN... | Yukon Partners II, LLC 07/17/2014.... 0 106,470 0
000000 00 0] Yukon Capital Partners Il LP. . ... | Minneapoli . | MN... | Yukon Partners Ill, LLC., 07/18/2017.... |.... 0| 400,340 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Affiliated..........ccccccvovrrennenee. 8,123,328 | ........... 2,375,491 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Europe, SCSp........coevvrverenne London GBR. | A&M Capital Europe-GP, L.P.........c.cocconerviniennee 06/30/2019.... | ccvovvrernens 3 (V] I 422,930 0
000000 00 0|A&M Capital Partners, LP . | Greenwich ... .| CT.... | A&M Capital-GP, L.P ......cvvvvrrirrrcinne 12/06/2013.... | .... 0 4,742 0
000000 00 0|Blackstone Tactical Opportunities I, LP..... New York.. NY.... | Blackstone Tactical Opportunities Associates Il LLC 02/08/2019.... 0 737,406 0
000000 00 0|Bridge Growth Partners L.P..........c...cc..... . | New York.. ... NY.... | Bridge Growth Partners GP L.P..........ccccovuvrvrvnireiininnins 07/15/2014.... | ... 0 [ 29,340 0
000000 00 0|Cincy Tech FundV, LLC. .| Cincinnati... ... |OH... | CincyTech, LLC 11/20/2019.... |.... (V] I 150,000 0
000000 00 0] Cintrifuse Syndicate Fund II, LLC . | Cincinnati.. ... | OH... | Cintrifuse Fund Management II, LLC.... 09/18/2017.... |.... 0. 102,949 0
000000 00 0]Corsair Assist Investors, LP.............ccceveenenee. New YOrK.......ccoceueivrieieeecereinnns NY.... | Corsair Assist Management, LP. 05/25/2018.... 0| 10,366 0
000000 00 O|Energy Impact FUNA LP........ccccvurimiiiiniicisieisssis s New YOrk.........cocvvviicinniicieinnins NY.... | Energy Impact Partners, LLC 05/19/2017.... | .... 0 [ 88,508 0
000000 00 O|Foresite Capital Fund V, LP. San Francisco. CA.... | Foresite Capital Management V, LLC...................... 06/08/2020.... | ..ccooeceeen | o 600,000 | oo 0 0
000000 00 0|Foresite Capital Opportunity Fund V, LP San Francisco CA.... | Foresite Capital Opportunity Management V, LLC 06/29/2020.... | .cocoevcrenn0 | i, 150,000 | oo 0 0
000000 00 O0|Gallant Capital Partners I, L.P.. Los Angeles CA.... | Gallant Capital Partners GP I, L.P. 05/29/2020.... | .ccoooeceeen0 | e 2,325,657 | ooveereeeeeereeeeens 0 0
000000 00 0|Goldner Hawn Fund VII L.P..... Minneapoli . | MN... | Goldner Hawn GP, LLC..........cccecerunne 04/29/2019.... | .... 0 456,167 0
000000 00 O|Greenspring Opportunities IV, LP.................. Owings Mills . | Greenspring Opportunities General Partner IV, LP............ccccovrrnnneneneeresenens 04/25/2016.... 0| 45,000 0
000000 00 0|Greenspring Global Partners IX-B, LP.................. Owings Mills. . | Greenspring General Partner IX, L.P 02/08/2019.... | .... 0 | 123,790 0
000000 00 O|LLR Equity Partners V, L.P Philadelphia. [ PAL [LLR Capital V, L.Peyeeeeiicee i enines 03/31/2017.... | .... (V] I 360,000 0
000000 00 0|ManchesterStory Venture FUNd, L.P.........ccocoviureiirnirierieineiniseenniens Des Moines IA..... ManchesterStory GP1, LLC 03/23/2017.... 0. 140,863 0
000000 00 O|NBDyal IVUS Investors, LP.........ccccco.c.... New York.. . | NB Dyal Associates IV, LP. ... | 06/11/2018.... | .... 0 [ 75,000 0
000000 00 0|NB Secondary Opportunities Fund IV L.P. ........ccccovvvririvinirerninirernniens New York.. . | NB Secondary Opportunities Associates IV L.P. .......c.ccccouvivrrniirennns . 104/19/2017... | .... . ([ 275,000 0
000000 00 O|NB Strategic Co-Investment Partners Il L.P. New York . | NB Strategic Co-Investment Associates Il GP LLC ..........ccooveureininirnneerercnniees | ceveeneeineens 10/01/2012.... | ceveveernes 3 0 [ 23,465 0
000000 00 0|NB Strategic Co-Investment Partners IIl L.P. New York.. . | NB Strategic Co-Investment Associates Il GP LLC .........cccovuvirivnireinineineineinnnns 01/28/2016.... |.... 0 .. 393,822 0
000000 00 0|NB Strategic Co-Investment Partners IV L.P. ... New York.. .... | NB Alternatives Advisors, LLC 01/29/2020.... |.... . 0. 188,443 0
000000 00 0] Patriot Financial Partners Il, L.P Philadelphia...........ccccvirerninriiins PA.... | Patriot Financial Partners GP II, L.P. 04/30/2014.... | covvne 3 0. 225,000 0
000000 00 0| Patriot Financial Partners Ill, L.P......... Philadelphia.........ccoceeveririnierinienns PA.... | Patriot Financial Partners GP IIl, L.P 07/2112017 ... | coveerens 3 0. 500,000 0




1'€030

Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|Private EQuity SOIUtIONS SCSP......cceriuiereerirereineereereesereeseessseeseeeesesseseeesenseeseseessneenee Munsbach.........ccoeverenrnenirenne . | DWS INVESIMENE S.A.......eee et 12/16/2019.... | .coveennn 0 0. 516,771 0 (V1 1.430
000000 00 O|PWP Growth Equity FUNG | LLP.......everiirrriniiieiiesisscseiseisessesies s sssssisnes New York.. .| PWP Growth Equity Fund | GP LLP.........cocnveiniinineineiecieenne 08/20/2014.... | .... 0| 16,152 0 (U I 1.040
000000 00 O|PWP Growth Equity FUNG 1T LLP........cccorerriirierierisceseeiseiesiesieseseessesesessensenes New York.. ... | PWP Growth Equity Fund Il GP LLP 02/28/2018.... | .... (V] I 316,118 0 0 0.520
000000 00 0|Quibi Holdings, LLC (Class A) .| Beverly Hills........ccuvvnriinrinriien, CA....|WCI One Holdings I, LLC.........ccooumrrmmrirrirnriiniieriienns 08/24/2018.... (V] I 125,000 0 (O I 0.500
000000 00 0O|RCCF IFBYPONE, LLC . | Cincinnati... . | RCCF Ifbyphone, LLC........ccovevirererrererinirierienes 12/112/2014.... | .... (V] I 17,306 0 0 23.120
000000 00 O]River Cities Capital Fund V, LP . | Cincinnati.. . | River Cities Management V, LLC 12/31/2012.... | .... 0 [ 60,000 0 (V1 I 0.640
000000 00 0|Roark Capital Partners Fund V, LP . Atlanta .| Roark Capital GenPar V, LP. 11/01/2018.... | .... 0| e 158,515 0 0 0.130
000000 00 0|Snow, Phipps L.P. ... Wilmington.... .|SPG GP, LLC... 02/06/2007.... 0 201,506 0
000000 00 0| Solamere Capital Fund Ill, LP ......c.cccvvvvvmeeirririeicenes Boston . | Solamere Capital Fund IIl GP, LP 11/20/2018.... | .... 0. 274,649 0
000000 00 O|VICOF Il Feeder, LP........cccoovvmrvnrinerincenne Austin . | Vida Insurance Credit Opportunity FUNd Il GP, LP.........cccouvinnevnerineiiniinrinsriinsieenins | ceereneiineinns 08/02/2017.... | .... (V] I 322,260 0
000000 00 0] Vivo Capital Fund IX, LP. Palo Alto. Vivo Capital IX, LLC 09/09/2019.... | .... 0 . 128,789 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cccovrioiiieiiiiiiinies v 3,075,657 | ....ccco..... 6,489,857 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|Hillpointe Workforce Housing Partnership I, LP. Charlotte .| Hillpointe Fund | GP, LLC 03/17/2020.... 0 192,953 0
000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P ... | Philadelphia. . | Lubert Adler Laramar Urban Neighborhood Group, L.P.. 10/15/2015.... | .... 0| e 450,000 0
000000 00 O|LCN NA Fund IlI-D, LP o[ NEW YOrK..o oo . |LCN North American GP IIl, L.P. 08/23/2019.... | .... (V] I 158,074 0
000000 00 0|PRCP-Atlanta Canopy Partners, LP .| Norcro! .| PRCP-Atlanta Canopy Partners Managers, LP. 04/02/2019.... 0 127,600 0
000000 00 O|PRCP-Aurora Partners, LP................... Denver. . | PRCP-Aurora Partners Managers, LP...................... 08/22/2016.... | .... 0. 124,000 0
000000 00 0|PRCP-Boca Raton Partners, LP. Boca Raton.........ccevvrnrinrineininns FL.....| PRCP-Boca Raton Partners Managers, LP 11/2712017.... | .... (1 [ - 141,463 0
000000 00 O0|PRCP-CO Deer Crest Partners, LP Broomfield . | PRCP-CO Deer Crest Partners Managers, LP 05/15/2019.... 0 65,200 0
000000 00 O|PRCP-CO LakeWood, LP........c.cocuvuiiririrerieinisscie s ssessssssessnes Lakewood........covvrrererrnrenrirerininns . | PRCP-CO Lakewood Managers, LP..........cc.covimrniieiiinnninsississseessssisessessssees | osvsssessenns 08/09/2019.... |.... 0 [ 43,600 0
000000 00 0|PRCP-CO Stone Mountain, LP Northglenn . | PRCP-CO Stone Mountain Managers, LP 03/24/2020.... | .ccooeeceecn0 | e () OO 11,223,711 0
000000 00 O|PRCP-Del Coronado Partners, LP...........ccccoueiiivrieeieicinieicieiese e nes PROENIX......ceviiiierieieiecceia . | PRCP-Del Coronado Partners Managers, LP.........ccvvveviinineensnninninns 05/15/2018.... | .... . 0] 79,600 0
000000 00 O|PRCP-Everett Partners, L.P........cc.ccccooevevereerrennnes Seattle . | PRCP-Everett Partners Managers, LP. 07/21/2016.... | ..occvund 0 0| 36,288 0
000000 00 0|PRCP-Key West Partners |, LP . | Key West.. PRCP-Key West Partners | Managers, LP. 02/08/2017.... |.... 0 [ 19,200 0
000000 00 O|PRCP-KY Park Place Partners, LP . | Louisville... ... |PRCP-KY Park Place Manager, LLC..........ccovirunrrereneineieceinereeeeissesssessseeesessnses | oeseesseseennes 04/29/2020.... | .... 0 3,560,396 | .oooveoeeeeees 0 0
000000 00 0|PRCP-NC Greensboro Partners, LP Greenshboro..........ocvvevverreeeeienenns NC.... | PRCP-NC Greensboro Managers, LP..........cccovirinireiiressessissssnens | v 03/19/2020.... | .............. (0 (1 IO 6,363,902 0
000000 00 O|PRCP-Oregon Partners |, LP...........cccoorrurenee 0regon City.....cevveerereerererrriseeens OR... | PRCP-Oregon Partners | Managers, LP. 04/08/2016.... |.... 0 [ 23,026 0
000000 00 0|PRCP-Orlando Parkway Partners, LP ........ccccovirviniirerniineiisissie s Orlando FL..... PRCP-Orlando Parkway Manager, LLC 02/2712020.... | .ccoveeeecn | e (1 10,202,311 0
000000 00 O|PRCP-Orlando Sanford Landing Partners, LP...... Sanford FL..... PRCP-Orlando Sanford Landing Partners Managers, LP...........ccccoevenreenrncennenenns 12/18/2019.... 0. 101,200 0
000000 00 O0|PRCP-Orlando UCF Partners, LP .................... Orlando FL..... PRCP-Orlando UCF Partners Managers, LP 04/12/2019.... | .... 0. 67,200 0
000000 00 O|PRCP-Orlando Whisper Lake Partners, LP............cccourrencirinenreneneeeseesceseeeeeees Orlando PRCP-Orlando Whisper Lake Partners Managers, LP 12/18/2019.... | .... 0| 26,800 0
000000 00 0|PRCP-Phoenix lll Partners, LP Phoenix . | PRCP-Phoenix IIl Partners Managers, LP ................. 08/03/2017.... 0. 172,800 0
000000 00 O|PRCP-St. John's Forest Partners, LP . | Jacksonville.. PRCP-St. John's Forest Partners Managers, LP ...........ccoenninninnnnneneeeneens | cveeneenneens 03/20/2019.... |.... 0 [ 84,400 0
000000 00 0|PRCP-Tempe/Mesa Partners. ... | Phoenix . | PRCP-Tempe/Mesa Partners Managers, LP.........c..cccccoeiiniiiniiiiiiiniins 05/15/2018.... | .... 0] 65,200 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cocovriiiiiniiiniiiniins v 3,560,396 | ..o 29,768,528 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0|Bay Bridge Holding Company, LLC.........cccceuiuuriirieieiniinieieiseee e eseesssseeeeees Stevensville........cooenrirnreninns MD... | Bay Bridge Holding Company, LLC 04/01/2020.... | ....couv.c.d (01 [ 9,607,064 | ....oovveees 0 0 0 35.000
000000 00 0|Mountain View Grand Holding Company, LLC..........cccoermrnrinieniicinciininnns Whitefield NH.... | Mountain View Grand Holding Company, LLC..........c.cccovineirerniiriricrninns 06/01/2020.... | ...vvvenvne (VI I 7,612,985 | oo 0 0 (VN I 35.000
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal ESIAtE = AFfIIBEEA. ... ii oot oottt ettt sttt et st es et et e et et eeseEees e ee o8 ee 1o e eeseE o8 e e2E 421 £ e eE4EE £ E8£E 28428 4E 1S e e 4E 8o E8eE e EeeEeE e E e seteesee et enses et et snsenses et ensensensnnsnsennne | cressssssassanse 17,220,049 | oo 0 0 0 ... XXX.......
4899999. Subtotal - Unaffiliated 6,636,053 36,258,384 0 0].... XXX.ovoee
4999999, SUDLOTAL = AFfIIALEA. ...tttk oeE1e8EeeE e s e E R e E e R eEE R E R R eEE R e EeEEeEe  EeEsenEeEeeeseLEeEfeEEeEE e e R LR f R E SRR E LR R E LR R LR LR R E Rt | crenes 25,343,376 | ... 3,045,498 0 0] XXX.oooe
5099999, TOMAIS. ...tttk L4 eLE s E L E L LA E Lk E L E ek Lhf b eehE e LhiLeE LR L et LR E L E L E LSS | ariias 31,979,430 | ..coovvvirnns 39,303,882 0 0. XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inBJ/A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate | That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0] Global Premier Finance Company LOC [ cincinnati [ oH. [ Global Premier Finance Company Board of Directors.... | 02/01/1999 | 0612212020 | ....2,934,000 0 0 0 0 0 0]......2,034,000 [.....2934,000 0 0 0] 236,007
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated 2,934,000 0 0 0 0 0 0 . 2,934,000 | ..... 2,934,000 0 0 [V 236,007
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Desig Not A 1 by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0|Elington GARPL 1 LLC Old Greenwich............ CT.. [EPOIIGP, LLC 05/04/2020 | 05/04/2020 | ........1,001,095 0 0 0 0 0 0 1,001,095 | ...... 1,001,095 0 0 0 0
000000 00 O |PineBridge Private Credit Feeder, LP New York NY.. | PineBridge Private Credit General Partner, L.P ............. 11/28/2018 | 04/13/2020 230,987 0 0 0 0 0 0 230,987 230,987 0 0 0 0
000000 00 O|TTGA C-1 MMF, LP. Cincinnati OH. | TTGA C-|MMF GP LLC 12/18/2017 | 04/22/2020 | ........1,975,385 0 0 0 0 0 0 { 1,975,385 | ...... 1,975,385 0 0 (V1 I 143,265
000000 00 0|World Trade Finance, LLC Burbank CA.. | EXWorks Capital, LLC 04/20/2020 | 05/13/2020 581,850 0 0 0 0 0 0 581,850 | ......... 581,850 0 0 0 0
000000 00 0] Yukon Capital Partners III LP. Minneapoli MN. | Yukon Partners Ill, LLC 07/18/2017 | 05/25/2020 146 0 0 0 0 0 0 146 146 0 0 0 52,982
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated.........cc.ccouuvrrneree ....3,789,463 0 0 0 0 0 0. 3,789,463 |..... 3,789,463 0 0 0 ... 196,247
Joint Venture or Partnership Interests That Have Underlying Ct istics of C Stocks - Unaffiliated
000000 00 O |A&M Capital Partners, LP Greenwich CT.. | A&M Capital-GP, L.P 12/06/2013 | 06/30/2020 4,742 0 0 0 0 0 0 4742 | oo 4,742 0 0 0 53,222
000000 00 O |Blackstone Tactical Opportunities IIl, LP New York NY.. | Blackstone Tactical Opportunities Associates IIl LLC..... | 02/08/2019 | 05/20/2020 23,014 0 0 0 0 0 0 23,014 23,014 0 0 (VN I 11,871
000000 00 O |L-A Saturn Acquisition, L.P Philadelphia PA.. | L-A Group Saturn LLC 01/16/2015 | 06/12/2020 | ........3,307,003 0 0 0 0 0 0 3,307,003 |...... 3,307,003 0 0 0 0
000000 00 O|LLR Equity Partners IV, L.P Philadelphia PA.. [LLR Capital IV, L.P. 03/14/2014 | 06/17/2020 213,347 0 0 0 0 0 0 213,347 | ..ooooees 213,347 0 0 (I 93,451
000000 00 O |Medley Credit Opportunitiy Delaware Fund, L.P.......... New YOrK.......ooevvvvrnee NY.. [ MCOF GP, LLC 07/15/2016 | 05/28/2020 | .. 0 0 0 0 0 0 ..194,526 ...194,526 0 0 0 0
000000 00 0|NB Secondary Opportunities Fund IV L.P. New York NY.. | NB Secondary Opportunities Associates IV L.P. ............ 04/19/2017 | 06/30/2020 | .. 0 0 0 0 0 0 ..101,071 ...101,071 0 0 (V] I 77,539
000000 00 O [NB Strategic Co-Investment Partners Ill L.P. New York NY.. | NB Strategic Co-Investment Associates Ill GP LLC ....... 01/28/2016 | 06/08/2020 280,609 0 0 0 0 0 0 280,609 280,609 0 0 (VN 386,770
000000 00 0| Private Equity Solutions SCSp. Munsbach LUX | DWS Investment S.A 12/16/2019 | 04/29/2020 22,835 0 0 0 0 0 0 22,835 22,835 0 0 0 990
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ...4,147 147 0 0 0 0 0 0 ... 4,147 147 | ...... 4,147 147 0 0 0. 623,844
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0| Kaleb Grove Investors, LLC..........cccovvrrirnirnirnirniinnnes | Colorado Springs........ I CO. | Cortland Partners, LLC. 11/30/2016 | 04/21/2020 | ........1,000,000 0 0 0 0 0 0. 1,000,000 |...... 1,000,000 0 0 0 [ 302,800
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated ....1,000,000 0 0 0 0 0 0. 1,000,000 | ...... 1,000,000 0 0 [ 302,800
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change |  Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
SUSIP Identificatio Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) [ Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

000000 00 O |Bay Bridge Holding Company, LLC Stevensville MD. | Bay Bridge Holding Company, LLC........cccooccossrrsnrrernnnens 04/01/2020 | 06/30/2020 56,767 0 0 0 0 0 0 56,767 56,767 0 0 0 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 56,767 0 0 0 0 0 0 56,767 56,767 0 0 0 0
4899999. Subtotal - Unaffiliated .......8,936,610 0 0 0 0 0 0 [ 8,936,610 | ...... 8,936,610 0 0 0 1,122,891
4999999. Subtotal - Affiliated 2,990,767 0 0 0 0 0 0 2,990,767 2,990,767 0 0 0 236,007
5099999, TOHAIS......rvveessereresssaeesesseeeesssesesss s EEEEE Ef AR | cnnies 11,927,376 0 0 0 0 0 0. 11,927,376 | ....11,927,376 0 0 0 [ 1,358,898
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
38382A 3P 8 |GNR 2019-140 SE - CMO/RMBS.........oooiiierireirerniiseirerssissiesisssssessesesssnsesseninnens | seeersnsinnenns 05/21/2020........ BMO Capital MArKEES..........coueeueiiiieieicieiee e sssniseesenes | coeessesesiess et sesnssneres | sessessessessessss s ssesensessenes 776,594 | ..o 0 5,603 |1
383820  UT 4 | GNR 2020-031 ST - CMO/RMBS.........cooiiiiiiiniiiieninisiissiiesiesississssisssisssins | sevsonsinsians 06/04/2020........ JP Morgan........... ...1,979,692 0 33,003 |1
38382F BU 7 |GNR 2020-077 SU - CMO/RMBS......... 06/18/2020........ Amherst Securities Group LLC 998,860 0 2,186 |1
38382F  NZ 3 | GNR 2020-062 JS - CMO/RMBS..........cooomiiiiiiiiniiiiesi s 06/08/2020 BMO Capital Markets. ....1,460,044 0 18,755 [1....
38382G  BE 1 | GNR 2020-086 US - CMO/RMBS 06/16/2020........ | Amherst Securities Group LLC 1,655,323 0 17,532 (1
38382G  BH 4 |GNR 2020-086 KS - CMO/RMBS.........cooivriiireriiisirerisisissiessssssiessssisssssssssssess. | osvssssenenes 06/08/2020. Ambherst Securities Group LLC ....1,282,500 0 8,050 (1
912828  ZF 0 |UNITED STATES TREASURY 05/06/2020........ CITIGROUP......ooiieiitieti ittt | Hoesssteses s bbbt eneres | ersesssesenseesnesenssesessensenen 6,767,021 | ..o 6,731,000 3,494 |1
912828  ZT 0 |UNITED STATES TREASURY 06/04/2020........ DEUTSCHE BANK SECURITIES, INC......ccoovveniirirircirerinnies 276,491 278,000 [ ..vovvurreirerineeereieeeee e 9 [
912828  ZW 3 |UNITED STATES TREASURY 06/30/2020........ HONGKONG & SHANGHAI BKG CORP.......iuiiiiiiriristissmissrssisseensssssssssnenssne | ossssnesessensssesensssssssssnssssssssssssenssnssneses | crsemsmssesssnssssenssnssessanssensa 3,725,775 | v 3,730,000 51 1
0599999.  Total - BONAS = U.S. GOVEIMMENL. ..........iuiieiiieiiteiieisissesiestseisstesietsessesssessessssassessssssessessssassasses | ssessesassessessessssessessesassessesssssssessessesassessessessssessessesassessessssssessessnsassessesnsessessessssessessesassessessesassassessesansessessesassassesanses | fessessesssassessesnsessessesansassesssssnsessesasas | aoietsssessessesnssssassesnsansns 18,922,299 ....10,739,000 88,775 XXX
Bonds - All Other Government
13509P  HJ 5 | CANADA HOUSING TRUST NO 1 . . | 06/23/2020........ RBC DOMINION SECS INC.....outvrriniiriiiiereeieiserississisessssssesesssssessessessssssssns | soesissesesssisssesssesssse s esssssssessesissses | sosessssssssesssessassessessssens 15,748,500 115,000,000 [ cooovoniriieceene 7,397 [1FE .o
V81778  FK 9 | SINGAPORE, REPUBLIC OF (GOVERNMENT) .| 06/26/2020........ VIIOUS. ...ttt | ebinbne st nnnes | Siest e 1,696,236 | ..o 1,554,016 620 | 1FE
Y4900E BT 1 |HOUSING AND DEVELOPMENT BOARD 05/19/2020. DBS BANK LTD, SINGAPORE. 351,853 3,578 [1Z
Y6132H NN 9 | SINGAPORE (GOVERNMENT OF) 04/28/2020........ | Various 253,861
ZQ6789 72 6 |HOUSING AND DEVELOPMENT BOARD 05/19/2020. DBS BANK LTD, SINGAPORE. 527,779 (76) | 1FE
1099999. Total - Bonds - All Other Government OO OO PP PO PO OO PO POV [ POOOOPOOPOOOPUPPPOOOPRPOPOTY £ X oLy el 20 IRCTTETIRTORORRRROORPO 17,687,508 12,655 XXX
Bonds - U.S. Special R and Special A
594654  KH 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M 06/04/2020 RBC CAPITAL MARKETS. 2,250,000 2,250,000 1FE...
60416S 6P 0 | MINNESOTA ST HSG FIN AGY. 06/10/2020........ | RBC CAPITAL MARKETS. 2,500,000 2,500,000 1FE...
88275L  AC 0 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... 06/12/2020 JEFFEMIES. ..o 2,500,000 2,500,000 1FE
88275L  AD 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.... 06/12/2020........ JEfOIIES ..o 2,500,000 2,500,000 1FE
3199999. Total - Bonds - U.S. Special REVENUE QNG SPECIAI ASSESSIMENES. ... .cvurruierersresirsiasarsatsiersasiases | eeessessasesessessssesessassasesesssesssssasssessessasssessassasesessassseesesssessessasssessassasssessasssessessaessessansaessessasssessessaessessonssessansanssessansans | toessonssessonsanssassasssnsonssassnssasssessnssansses | sossosssessossanssessesssnsssssonsanes 9,750,000 | .o 9,750,000 XXX
Bonds - Industrial and Mi:
001768 AM 5 | AMMC 13R B3R - CDO.. . 04/24/2020 Direct 2,809
008252 AP 3 | AFFILIATED MANAGERS GROUP INC........cocotiiriiieirririrerisieressseesinessesesisensnens | vereessnsenenes 06/02/2020........ WELLS FARGO SECURITIES LLC 5,000,000
04015K  AB 6 |ARES FINANCE COIILLC 06/10/2020........ CITIGROUP 2,993,130 3,000,000
05586A  AA 6 |BSPRT 2018-FL4 A - CDO 06/04/2020........ MORGAN STANLEY CO....ovvurirriiiiireriiistisesiesssesesssssessesiessesssseessesssssssssesss. | soesssesessesssssesssssssssessesssssesssessessassnes | ctsesssssessmsssssesssssessessnennn 2,440,234 2,500,000 2,056 | 1FE
05949C PP 5 |BOAMS 2005-L 4A1 - CMO/RMBS 06/02/2020........ Amherst Securities Group LLC 1,586,410 | e 1,676,525
06652K  AB 9 [ BANKUNITED INC.....oooviiiiiiiiiieineinierissisceesi st 06/04/2020........ Bank of AMerica MEITll LYNCN. ..ot sesissiesiesisseses [ esineesiesiseesesssssss s ssssssseres | ersesssesessesssssesssssessaseenee 1,980,740 2,000,000
06652V AA 7 |[BANNER CORP........cccorvvrvrnririrrnrinns 06/25/2020........ Bank of AMEriCa MEITIll LYNCN........c..iviiriiiieieissiesisisissse s sessssines | nsssesessssssssesssssssssessssssssssssessssssssnes | essesssssessosssssassosssssassesne 1,000,000 | ..oovvrivririereireeies 1,000,000
088555 ZE 0 |BEXAR COUNTY WATER CONTROL AND IMPROVEME...........cccoveuiviireriniirerinerenes 05/27/2020........ AFG Private PIACEMENL..........couiviieriieisesie sttt ensees | essessssesesse s essesnenes | ceressessstesesse st nes 185,728 185,728
08888# AA 4 |BIDTELLECT,INC...... 06/01/2020........ VAHOUS. ....vovvveete ettt bbbt 20,941 20,941
102404  AA 3 | BOWHUNTER HOLDINGS, LLC.......ooiieriiiiireriiisrierieiseesiesessisseeniesisseessssssesenes. | sveneseseenenes 06/17/2020........ AFG Private Placement..........c.coovrminersinrrersincirenes 104,903
121579 AH 9 |BURLINGTON COAT FACTORY WAREHOUSE CORP 04/13/2020........ JP Morgan........... 500,000
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 06/01/2020........ DIFECE...voiree e (0 IO 2,880
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .| 05/01/2020........ Direct (1 I 1,662
15201P  AA 7 | CENTERSTATE BANK CORP .| 05/21/2020........ Stifel, NICOIAUS & C0., INC....vuvirivuieiiirciieireieiseetie e seseninns | resseesisss s sss e sss s essesssssenines | ersesssseressessssesessessanes 2,000,000 2,000,000
161630  BA 5 | CHASE 2007-A1 101 - CMO/RMBS 05/28/2020........ Amherst Securities Group LLC 438,778
173333 ZB 4 |LOSANT LOT INC 8.00 05/29/2022.........oeveeeeeeeeereeeeeeeeereseeeererseesesesereseseesseneseenenn 06/01/2020........ PRIVATE PLACEMENT. ...250,000 250,000
26746*  AA 2 [ DYALIILISSUER B = ABS......cooiiiiiiiieisiicieiisies st sssesienesssssins | eevsssnsenenes 06/23/2020........ AFG Private PIACEMENE..........couiiiiiiiriicisiieteis it esiesiees | erssbsssess b sss sttt ensesines | soestsbesses et 1,021,809 | oo 1,021,809
26746@ AA O | DYALIITISSUER A - ABS.......ooiiieieieienistiesiseiseesise s seesssssssesesssssesssensens. | soenesessnenanes 06/23/2020........ AFG Private PIACEMENL..........c.eviiiricieiseie st essessees | revsesnesessessss s s essessnes | soessesnssesse s sensesissenes TT78,191 | e 1,778,191
30306M AG 4 |FREMF 2018-KF42B-CMBS................ 06/26/2020........ Ambherst Securities Group LLC 586,027 617,887
319383 AD 7 |FIRSTBUSEY CORP..........ccceuurunee 05/28/2020........ PIPR... 2,000,000 2,000,000
32055Y  AA 0 |FIRST INTERSTATE BANCSYSTEM INC.....covvvrvriireririreirerirnins 05/13/2020........ PIPR... 1,000,000 | ..o 1,000,000
35709B  AC 9 |FREMF 2018-KF50B - CMBS................ 06/26/2020........ Bank of America MErTill LYNCN...........coviiiiiiiciicieeenicersnissiesssissines | et nssssseses | essesssssessessesssesssssssssseenes 1,486,844 | oo 1,618,884
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2 3 4 5 6 7 8 9 10
NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
38176P  AC 6 | GOCAP 44 A2A - CDO....c.oucirriiirirnisisisssie sttt enes C... 06/02/2020........ CREDIT SUISSE SECURITIES (USA)......ccoimiiireriiieisiseresssissssiessssssssenns 2,034 |1FE
38177K  AA 0 | GOCAP A1-CDO C.. 06/30/2020........ WELLS FARGO SECURITIES LLC .

38522H  AA 9 | GACM 20FL2 A - CDO....ocvuiiiiireriisisesis st [ 05/29/2020........ GOLDMAN... 3,000,000

390905 AC 1 |GREAT SOUTHERN BANCORP INC 06/10/2020........ SANDLER O'NEILL & PARTNERS, LP......coviiiiieieieiniiereeeriesse s 2,000,000

400522  ZZ 4 |Gryphon Mezz Fund Il 6.50 12/14/2028.............cccoovvvveriiniirnrinnnns 04/27/2020 AFG Private Placement...........ocvvveerniineierieisisieninsins 345,662 345,662

40434L  AA 3 |HPINC.. 06/09/2020........ | BNP Paribas. 9,976,900 ....10,000,000

41283L  AY 1 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.........ccovrviirriernriniirerinsisenisies 06/03/2020 JP Morgan 6,990,410 7,000,000
43133W  AA 7 |HILDENE TRUPS SECURITIZATION 2020-3 LTD......ccovvevvrrernrinrenes [T 06/30/2020........ PIPR... 8,000,000 8,000,000

432748  AE 1 |HILLTOP HOLDINGS INC 05/07/2020........ PIPR... 21,000,000 | oo 1,000,000

43285H AA 6 |HGVT 20A A-ABS . | 06/02/2020 Bank of America Merfill LYNCh...........covieiiernicerneseeeeseneeseenenieenes 999,935 | ..o 1,000,000

440407 AA 2 |HORIZON BANCORP INC. . | 06/17/2020........ | Stifel, Nicolaus & Co., Inc. ....1,000,000 1,000,000

45254N  NT 0 |IMM 2005-3 M1 - RMBS . | 05/26/2020. Direct 0 1,142

45660L  LP 2 |INDX 2005-AR7 4A1 - CMO/RMBS 06/01/2020........ Direct 0 4

47232D  AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccovvvrermrininnee 06/25/2020........ Direct 0 17,166

47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccovvirirnriniinae 04/01/2020. 0 13

47232D  CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5, 06/25/2020........ | Direct.. 0 3

47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccovviirnriniines 06/01/2020. Direct 0 205

47232V BL 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4..........ccocveevrrrerinncs 05/01/2020........ Direct 0 800

47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4........ccccovvvrvvrrrenes 05/01/2020........ Direct 0 282

47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4..........coocvvmrvririrns 05/01/2020 Direct 0 360

47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 04/01/2020........ | Direct.. 0 .. 0
50196@ AA 5 |LCN NORTH AMERICAN FUND III-D LP 06/10/2020 AFG Private PIACEMENL..........cuuuiiirerirriiririiiiieiiessiesisesesesssesseesssessessssssees | seoesssesesesssssessssessesssesssssssssesssienss | sbsesssesssesssesssssaessssessenes 1,422,662 | ...oooviveeis 1,422,662

55282L  AA 4 |MF119FL2 A-CDO. C.... 06/18/2020........ MORGAN STANLEY CO....rvuririuieiireriiintisesieiessisesssssesseseessesssseessessssissssesss | soessstesesssssssssesssssssessssssssssessessnsenes | etsesssssessnsssssesssssessaseesee 1,963,125 | oo 2,000,000

56577D  AA 4 |MRNON 2018-1 A1-CDO C... 06/26/2020........ Amherst Securities Group LLC 500,000
59319W  AA 9 [ MF1 20FL3 A= CMBS.......coiiiiiirieeriieciesieiesisie st ensessssiensesins | sossesesinssenes 06/12/2020. CREDIT SUISSE SECURITIES (USA)......ooiiiriiieiniirernrinsierinerssiseeessnienienns | ennineeresssisseenssssessessessssssessnsnsees | evonsnnesenssseesssssnessesneeness 0,000,000 | oo 5,000,000
59319W  AB 7 |MF120FL3 AS - CMBS 06/12/2020........ | CREDIT SUISSE SECURITIES (USA)......cocosvveirenerierins 3,000,000

628778 AB 8 |NBT BANCORP INC 06/16/2020. Stifel, NiColaus & C0., INC.......vurvurirriireiriereineieeesiscienssensnieserssisesesnns. | eeninreressssessesssesenssessenesssesessesnees | evonsnnesenseeseessenssessesseneness25000,0000 | woeiiiiicienineieneneenenee 2,000,000

655664 AU 4 |NORDSTROMINC.........cco..c... 04/08/2020........ MORGAN STANLEY CO 500,000

69478X  AE 5 | PACIFIC PREMIER BANCORP INC......c.cooniurriiiiernrieiirinereiiesirereninsenes 06/09/2020........ Stifel, Nicolaus & Co., Inc.... ....2,000,000 2,000,000

74969B  AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS 06/19/2020........ NOMURA SECURITIES/FIXED INCOME..........coouiimiiiirniisinirnsiersnisiesssnsnsens | rnsieesesssssssesssssssssssessssssssessessssses | soresssssssossssssssssessnsnes 17,994,823 | oo 18,000,000 1FE...
75575)  AA 3 |RCMT 2020-FL4 A - CMBS . 06/19/2020........ P MOTGAN. ...t nine | ebiesine et nines | Siesteeb et 8,000,000 8,000,000 1FE...
759351 AP 4 |REINSURANCE GROUP OF AMERICA INC.......cvoiviriniireiiinriesisissisnssssesssssesssens | vevsssnsenenes 06/04/2020........ BARCLAYS CAPITAL INC FIXED INC....cvvuviiiririierniieiesissisesessessssisssssssssns | onsssesesssssssssessssssssesssssssssssessssssssnes | sssesssssessosssssossosssssassesne 1,989,440 2,000,000 | cvorvurereerrieirnieiener s 0 [2FE e
83546D AM 0 | SONIC CAPITAL LLC - ABS 06/15/2020........ BARCLAYS CAPITAL INC FIXED INC.............. 8,229,375 21,974 |1FE
860630 AG 7 |STIFEL FINANCIAL CORP. 05/13/2020........ Stifel, Nicolaus & Co., Inc............. 2,000,000

90985F  AH 9 |UNITED COMMUNITY BANKS INC.......ccocvrirerrrinrireririrns 06/12/2020........ US BANCORP......cootiriirreirirereeiseere e 3,000,000

95763P  EF 4 | WESTERN ALLIANCE BANK 05/20/2020........ PIPR....ooiviiniieriinins 3,000,000

3899999. Total - Bonds - INAUSEIAl ANA MISCEIIANEOUS................c.oviveieiiecteiceiieteictetee ettt cteteteete eevaeaetessaetesessseetesesaetesessseesesssesesassesesesssesesansesesessaesesessesesesssssesessesesesesessesessnsesesasassesensnsetessassesensnsesesesassesassnnsets  tesessesessssnsesesasesessnsnsesessssssessnsnsesessns | erenieeresseensnsnesesenserens 1 20, L TAB8 | toivoiiiieiiiieiereveieeiian 125,738,670

Bonds - Unaffiliated Bank Loans

00216C  AB 9 | AQ SUNSHINE INTERMEDIATE HOLDCO INC........coocmrrrrrrirererineirerinnisseresiieseienens 05/29/2020........ Ares Capital Management............cccoevereenrininnns 13,229 | oo 13,229

00797*  AB 3 |Aero Operating LLC/Delayed Draw Term Loa......... 04/03/2020........ Ares Capital Management..............cccocouvvciireciienns 42,455 42,455

04685Y  AK 5 | Athenahealth, Inc./First Lien Term Loan.........coceveeenrerenencninenenenne 04/01/2020........ Ares Capital MANAGEMENL...........ccveurrireirireieireieeeee et esesesseesssnes | eeseesesssssssessssesesssesesassessessssssessessnss | seressssessessssssessesnesassessesansnes 133,276 163,529

14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023............ccooomriiriiririniinsiiciiesieeissiisiiis 06/26/2020........ AFG Private Placement..............cccooenriiniicniicciienincinnens 1,984

20049  AA 5 | Command Alkon Incorporated/Term Loan 9/1 04/01/2020........ Capitalized Interest................... 1,022
21257@ AE 4 | Convey Health Solutions, Inc./2020 InCre..........c.cooveevvvniieiiniiienes 04/07/2020........ Ares Capital Management..............cccooouvveirecinns 62,871
22526@ AB 3 | Creation Holdings Inc./Delayed Draw TerM.........ccoveeerirrrreeeerieninseerneeneeeseeseseeseeenees 05/01/2020........ Ares Capital Management............ccvvuveereernceneenenns 50,587

24702N  BE 9 |Term Loan B : Dell Intl 04/01/2020........ Citizens Bank, National ASSOCIAtON..............cccceuriicieieciieeeieeereeee et enenes | eeeteresssesesissesesesssesessssesesesssssesesenes | ovees
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25374L A* 9 | Centric Brands Inc./First Lien Term Loan............... 05/15/2020........ Capitalized Interest................... 12,799 | oo 12,799

30282#  AF 9 | FWR Holding Corporation/Second Amendment . 04/24/2020........ Ares Capital MANAGEMENL...........ccveurieeeirireieireieeeee st eeesesesseessenees | eeseesesssssssessssssesssesesassessesssessessessess | seresessessesssssssessesnesassessesansen 288,739 | . 288,739
35041@ AC 9 |Foundation Risk Partners, Corp./First AM..........cccovrummiioniiiveiiiniieinniiniinns 06/02/2020. Ares Capital Management.............cccooouvvcirecinns ..A472 472
35041@ AD 7 |Foundation Risk Partners, Corp./Second A... 06/02/2020. Ares Capital MANAGEMENL...........cceveuieieeirireieiseieeseieereeeseessseseesseessesesseessasees | esseesesssssssessssssesssesesassessessssssessessess | seresessessesssssssessesnesassessesansen 214,020 | . 214,020 .
35041@ AG 0 |Foundation Risk Partners, Corp./Third Am..........cooueremrirernnineereriernsiernniens 06/01/2020........ Ares Capital Management.............cccoeuververnieniines 51,873 | v 51,873 | e 0 [3Z.ciieeenns
36147@ AA 4 | GB Auto Service, Inc./First Amendment De..........ccoceeverrncrirerereenns 06/30/2020. [01]31={ 0% PO 77,163 77,163
36221@ AA 3 | GPM Investments, LLC/Term Loan 2/20..........ccccocueviienniiniineienieississiissiieiienes 04/01/2020. Unknown 116,365
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18.............. 06/01/2020. Capitalized Interest... 3,367

44961*  AB 1 |Implus Footcare, LLC/Initial Term Loan 0.........ccccoverivrcenrenecn. 04/01/2020. Capitalized Interes! 73

45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental... . 04/01/2020. Capitalized Interest... 1
48240@ AB 3 |K2Insurance Services, LLC/Delayed Draw. 05/28/2020. Ares Capital MANAGEMENL..........c..iureiiiiiirieiicieseeiseiesi st sies | resbesbsesesb bbbt esbenes | tbsessessste sttt 174,522 174,522

50541#  AB 3 |Laboratories Bidco LLC/Second Amendment.... . .. | 04/01/2020. Ares Capital Management.............cccoevvervirnveerenes 24,178 24,178

538030  A* 8 |LivaNova USA Inc 06/16/2020. Ares Capital ManagemMENL...............ciuiiiiiiiiiisiesssisiesiniis | o | e 238,191 | . 238,191

55371* AU 9 | MRI Software LLC/Term Loan 2/20...........cccoeurerirrirereeniirieisinsiseseeessessesesssesesseseesenees 06/10/2020. Ares Capital Management............ccvevrvreeernceneennnns 18,487 18,487

55371* AV 7 | MRI Software LLC/Delayed Draw Term Loan...........cccoveeunrerrenrerenienneernenes 06/10/2020. Ares Capital Management............ccovuereeeincenrennnns 18,487 . 18,487

62929#  AA 2 |NM GRC Holdco, LLC/Term Loan 1/18 04/20/2020. Ares Capital MANAGEMENL...........ccvvuriiiirireieieiieiesessse et ssssssessssnes | eeseesesssssssessesssssseesessssessessssssessesenas | seressssessesassnssessessesassessessses 946,875 | . 946,875

62929# AB 0 |NM GRC Holdco, LLC/Delayed Draw Term LOa..........cocovuevrevrerireieriesieiseeeiesieieienas 04/20/2020. Ares Capital Management.............cccoeeverevnrenrinnnne 263,168

62976#  AE 6 | NSM Insurance Group, LLC/Dollar Term Loa.......... . 04/06/2020. Ares Capital Management............cccvvvverrerneinnines ..1,362,966 ..1,362,966

70323K  AD 0 |Pathway Vet Alliance LLC 05/29/2020. Ares Capital Management.............cccoeeeerevnrereinnnne 16,314 16,314
70559@ AB 2 | Pegasus Global Enterprise Holdings, LLCI..... 06/24/2020. Ares Capital Management.............covvvevvrrneernnennes 84,057 84,057
70559@ AD 8 |Pegasus Global Enterprise Holdings, LLC...... 06/23/2020. Ares Capital Management............cccoeuereerinrenrennnne ..159,407 ..159,407

74140#  AA 0 | Project Potter Buyer, LLC/Term Loan 4/20.... 04/22/2020. Ares Capital Management............ccovvvervrrneinnines ..455,860

749111 ZZ 6 |RSC Acquisition, Inc./Initial Delayed Dr...........cccoorrieriririneinieieereesissieseeesinnens | ceeeeeeseinnenns 06/29/2020. Ares Capital Management............cccoeuereeruncenrennnne 2,162
78486@ AA 5 | SSE Buyer, Inc 06/29/2020. DIRECT.... 96,591 96,591

81389  AA 5 | SecurAmerica, LLC/TErmM LOAN 12/18........ccviriiirierieeieissesissiessesiseissessssssssssns | oeeesesesensas 06/30/2020. CAPITALIZED INTEREST. 1,024

81389# AC 1 |SecurAmerica, LLC/Delayed Draw Term Loan 06/26/2020. CAPITALIZED INTEREST. 134

81389%  AD 9 | SecurAmerica, LLC/Delayed Draw Term Loan 06/18/2020. VATHOUS. ...ttt ettt bttt b a et st s b s e s 10,930

81389#  AE 7 |SecurAmerica, LLC/Amendment No. 6 Term L 06/18/2020........ VTHOUS. ...t 29,897

84650#  AB 9 | SpareFoot, LLC/First Lien ESS Incrementa..........ccccocvererenee . 05/05/2020. Ares Capital Management.............cccoeeveeeencenrennnne 76,772
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T SN 06/29/2020. DIRECT....covrivnrinirianns 34,244 34,244

87300  AC 8 | THG Acquisition, LLC/Delayed Draw Term L........ccoveererencenceeenernineeieenes 06/03/2020........ Ares Capital Management.............cocoeeveerencenrennnne ...397 397

91839*  AC 0 |VPROP Operating, LLC/New Loan 11/17.......ccccvivvvenrirernnncineirennnines 06/02/2020. VHHOUS. ...ttt st et s st s et en s s s e s s s nanes .127,169 127,169

928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0.......... 05/28/2020. AFG Private Placement............ccocvveereneenenenereeenees 2,783

928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra...........cccooevverirreieiciieiinniienes 05/28/2020........ AFG Private Placement.............ccccoevurinmiiniinerieninnininns 3,095
92975@ AB 2 | TA/IWEG Holdings, LLC/Initial Delayed Dra......... 05/28/2020. Ares Capital Management............cccoeueveeenenceneennnne 81,080

96811*  AB 3 |Wildcat BuyerCo, Inc./Delayed Draw TerM...........ccocuveviriniiinniicnsineiienisrisniissiinsiins | veviresesninns 05/26/2020. Ares Capital Management..............cccooouvveireciinns 15,625 15,625

98422B  AB 5 | XPERIHOLDING CO 6/1/2025 TL B L+400............... 06/01/2020........ Bank of AMErica MEITHI LYNCN..........ivuiirricirieisiiieiieeieissseissssssssessesssssesas | sesssesssseessssssssssessesss s ssssssssssssessnes | ossssesssssssssssnssssssenes 2,262,500 2,500,000

BL3105 27 9 |PES Ref & Mkig.........cccooouvee. 04/01/2020. Prior Period Adustment...........cccioiiiiniiniinicissnisninns ...(291,292) ...(291,292) | . .

8299999. Total - Bonds - Unaffiliated Bank LOANS........c.oiiiiiiiisiiei s ..7,283,526 ..7,552,177 0

8399997, TOAl - BONGS = PAI 3. ettt e0£1 ek s oLtk 180,314,844 | o 171,467,354 140,493

8309999, TOtAl = BOMAS. .....rterertereetsise stk LR R LR 180,314,844 | oo 171,467,354 140,493

Preferred Stocks - Industrial and Miscell; (Unaffiliated) Perpetual Preferred

009522  ZA 4 | AIRWAY THERAPEUTICS........oooierrinirierieriseisenssesisessessssesssssssssssssessssessssssees | svsessessnenes 04/30/2020........ AFG Private PIaCEMENL...........ccuvirririereriirieriesisesesesessesssessssssssessessssssssessnes | ovssssessssssnessesssssessssens 277,784.000 | ..coovverrirrircererieerierienes 500,000 0.00

23281# 12 4 |CYPRIUM PARALLEL INVESTORS V LP 06/29/2020........ | AFG Private Placement............cccc.everernriiniinrrierinneiseenns 9,230.990 ..923,099 0.00

277777 ZZ 4 |EIKONOKLASTESES THERAPEUTICS PFD . 04/17/2020........ | AFG Private PIaCEMENL.............irimereriereeieisirieriersiesissesessssssessesssessensens | sessssssesssesssesssssessssens 714,285.000 ..500,000 0.00 X

29402T  2# 5 |ENVEN ENERGY CORPORATION 06/30/2020........ Capitalized Interest................... 26,255.500 | coouivniireiieiseiisni 364,164 0.00 | oovoriireie e (VI RN
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371877 ZA 2 | GENETESIS SERIES B......vouiiririicisicieissiseesisisiesss s esssssssssesssssssss | oesesssssnenes 04/21/2020........ AFG Private Placement 23,883.000 [ ..ovvvvrerirrieieirnienenieines 191,608 0.00
451662  ZZ 6 |Ideal Implants Series B.........cccovvrmincinirerieinrereinens 04/24/2020........ AFG Private Placement ettt | e 162,500.000 | ..o 774,001 0.00
88429@ 12 2 | THIRD POLE, INC 05/14/2020. AFG Private Placement v | et s 21,000.000 ..624,236 0.00
89832Q  AF 6 | TRUIST FINANCIAL CORP......ccootiririiiiiirerisnisissresersnsssesenssnsssesenssnssesenssenssssnesessensses | oerssssssesenes 06/16/2020. RBC CAPITAL MARKETS.......oviiiiiiiiinnnissinsnsssissnssnsenssnssesenssnessnssnsssnssnssnes | corensssssssssssssssnesensnes 7,500,000.000 ,500,000 0.00
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) PEIPEIUAI PrEfEITEA. .. ... .. itk E 0 o4 d e bbbt bbbt | eesbens bbbt 11,377,108 XXX
Preferred Stocks - ial and Mi (Unaffiliated) Preferred
04686J 30 9 | ATHENE HOLDING LTD......cccovniiniiiiniiiniisniiniississnisssissiisssississssessississsssossssssenss | Gunvvnnnenes | 00/12/2020........ | Bank of America Merrill LynCh. ..o | ooniisessessssisssssssssssssenes 40,000.000 | ...ovoiiicniiiiiininiis 992,000 0.00
8599999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred XXX
8999997. Total - Preferred Stocks - Part 3... XXX
8999999. Total - Preferred Stocks....... XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
03676B 10 2 | ANTERO MIDSTREAM ORD. . | 06/08/2020. VE CAPITAL. 2,000.000 10,985 XXX 0
0556EL 10 9 | BP MIDSTREAM PARTNERS UN . 05/26/2020. VE CAPITAL. . 500.000 | ovoovereirerineeeeieenieeieeeeens 6,403 XXX .0
090692  ZE 4 |Biowish Tech Intl Warrants..... 05/15/2020. AFG Private Placement et | s 32,000.000 | ..o 6,720 XXX 0
29273V 10 0 |ENERGY TRANSFER UNT... 06/03/2020. VE CAPITAL. 3,000.000 24,379 XXX .0
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT . 05/29/2020. VE CAPITAL. 1,000.000 17,538 XXX 0
294600 10 1 |EQUITRANS MIDSTREAM ORD 06/17/2020. VE CAPITAL. ..ottt | cosesisssessess s 24,400.000 | oo 214,300 XXX 0
428103 10 5 |HESS MIDSTREAM CL A ORD. .. | 06/05/2020. VE CAPITAL. . 1,500.000 28,130 XXX 0
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD RN 06/04/2020. CORPORATE ACTION 5,963.000 27,093 XXX 0
55336V 10 0 |MPLX COM UNT. 05/05/2020. VE CAPITAL. . 2,000.000 34,767 XXX 0
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT. 06/01/2020. VE CAPITAL. 1,000.000 43,839 XXX 0
682680 10 3 | ONEOK ORD.......ccoiiimiieniirrirrisieisiese it ssesessesssessssessenss. | seossssesinenes 06/19/2020. VE CAPITAL. . 4,500.000 | ..o 161,979 XXX 0
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT......coiviiiiiriiirciineierissinsiessesisseensensssiesesssnens | rereensnsenenes 06/15/2020. VE CAPITAL. ..o 3,500.000 151,171 XXX 0
71944F 10 6 |PHREESIA ORD.... . 06/17/2020. PRIVATE PLACEMENT . ....10,230.000 | . ..306,798 XXX 0
75574U 10 1 |READY CAPITAL ORD 04/14/2020. CORPORATE ACTION 9,389.000 57,836 XXX 0
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT 04/29/2020. VE CAPITAL. 500.000 | ..oovvrerriirireire s 7,483 XXX 0
86765K 10 9 | SUNOCO UNT 06/03/2020. VE CAPITAL. . 2,000.000 51,665 XXX . 0
90290N 10 9 | USA COMPRESSION PARTNERS COM UNT......couivimrirririniiinerierienesesesseiesiens 06/15/2020........ VE CAPITAL....coovirinnrineiienns 1,000.000 12,687 XXX e 0 [
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT 06/03/2020. VE CAPITAL. ..o 1,500.000 11,936 XXX
98390M 10 3 | XPERIHOLDING ORD......cosiuiiieiiisinnsisisrsssssesenssssssesenssssssessnsansanes 06/02/2020. VBIIOUS. .1ttt nnens | sbnesenssseenssns e ensnes 887,671.225 | oo 12,242,578 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAGEM. .......oiveiis  eoiiitiieieii ittt ettt es e et e et s et et sesees et et eeseeseeseeseseEseEsesee8eEseEeeEee8eEeEseEeEteE e e eeEeeseEeEeeEeeseEeEaeEeesee et eesenebantas | feesessetsssossessesntassassesansansessnssnsessessnsas | seetssssnsessessessssansessnsnens 13,418,286 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
451662  ZA 1 | IDEAL IMPLANTS 5.50 10/16/2023.........ooiiiiiniisiiinisnrsissnessnsnsssesenssnessssnsssnssnssnsens | seeserssssssenes 04/24/2020........ AFG Private Placement et | e 48,749.000 | oo 119,749 XXX
9199999. Total - Common Stocks - Industrial and MiSCENANEOUS (UNGFfIIAEEA) OfNET..........iiiriiiiiiiiiiies ottt st ess st ss st eee et e8 1888408888488 1084814088148 8084848408818 448140808008tk enb e e48eeEoesensse b et en sttt sen st ens st enes | oebssssonssesens st s enb st st entees 119,749 XXX
9799997, Total - COMMON SEOCKS = PAM 3...........oucviviiiieiiictctei ettt ettt st tesaetetess oetetesasassesesessesesasssesesessesesesseseeessssesetesanseeesssesesesanseees et sssesesesesesessssesesesesesesassesesansesetessssesesassesetessassesasnsetetasassesas | amsssesesssssssessssesesasnssesessssesetasssesessnns | oetetesessesessssesesosnssesasnssess 13,538,035 XXX
9799999. Total - Common Stocks........... .. ettt ettt es ettt et et e R et e bt b R et eRee et b st bt et essessebententesntes  Sessesiesssstessesetessenierastentessessntenseneres | erierestesteresistestentesesantens 13,538,035 XXX
9899999.  Total - Preferred @nd COMMON STOCKS...............ccvieieiieciete ittt ettt ete et setetetiet eetetetasaseesesessesesesssesesessesesesssseeesessssetesansesessssssesesssesessseseseseseeesesssseseseseeesesassesesassesetesssesesassesesessassesassnsesesasnssssas | amsssesessassesessssesesasnssssessssesetasssssessssns | oetetesessssessssesesasnnsesassssess 25,907,143 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........cveiiviieieeieiiiiieieiesiess et eseise eaessessssssessessesessessesssssssessesesensesse s ssssessessnsanee .206,221,987 XXX 140,493 XXX
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total Foreign
Other- Foreign Exchan
F Than- Exchan ge Bond
0 Current | Temporary ge Gain Interest / NAIC
r Unrealized Year's | Impairmen Total Change | Book/Adjusted | (Loss) Stock Stated | Designation
ei Prior Year Valuation | (Amortizati t Change in in Carrying Value | on Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | BJA.C.| atDisposal | Dispos| Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) V. Date al | onDisposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS, .| 06/01/2020. | Paydown 465 457 0 9 0 9 | 0 0 0 12 105/01/2031. | 1...vvvrrrne
31388D ZU 5 |FN 602055 - RMBS .| 06/01/2020. | Paydown..........ccoovvvniinciiveninriiniinnicnninens | e | e L4 | il 74| 1,198 | oo 1,158 | oo 0 .0 0 0 35 [09/01/2031.
31388G VW 8 |FN 604629 - RMBS .. | 06/01/2020. | Paydown 182 41 0 .0 0 0 5 | 09/01/2031.
31388K WT 5 |FN 607358 - RMBS .. | 06/01/2020. | Paydown 394 295 0 0 0 0 10 |10/01/2031.
31390V ER 1 |FN 657244 - RMBS, . | 06/01/2020. | Paydown 283 227 0 0 0 0 7 | 09/01/2032.
36179U  5A 6 | G2MAB241 - RMBS.......cooooiirerireirerisiieeiieeiseseesssinnns | o0 04/09/2020. | Various 03,010,239 | ... 2,951,576 |....2,951,576 0 0 4 0 02,951,580 | ... 0]....58,659 | ....58,659 | ... 10,223 | 09/20/2049.
912828 XE 5 |UNITED STATES TREASURY.... .. | 05/31/2020. | Maturity @ 100.00...........ccorvverrrierienerneens | o | cereeeeens 266,000 | ......... 266,000 | ...... 261,958 O] 1,213 |0 | 266,000 | ........ 0 |0 |0 | s 1,995 | 05/31/2020.
912828 XH 8 |UNITED STATES TREASURY . | 06/30/2020. 3,700,000 | . ,700,000 |....3,689,160 .0 3,700,000 ..30,063 | 06/30/2020.
0599999. Total - BONAS = U.S. GOVEIMMENL. ... vvuiviireseresiesersssisssess s sess st e st ettt | crnens 6,978,724 | ...... 6,920,062 | ....6,905,216 03187 |0 | 6,920,065 | .......0 | ......58,659 | ........58,659 | ...... 42,349 XXX
Bonds - All Other Government
98704C QQ 2 ‘ REGIONAL MUNICIPALITY OF YORK......coovieieriiniininininns | . [ 06/30/2020. | Maturity @ 100.00.......ccoceniiienirsnririnineeens | ................................ 10,000,000 | ..... 10,000,000 |..10,150,600 | ..... 10,009,108 | ....oovvvrrrencd 0 [ . (9,108) | ..vvereead 0 | (9,108) | ......... 0] ... 10,000,000 | ........ (V] [ {1 I 0. 225,000 | 06/30/2020. | 1FE............
1099999. Total - BONAS = All OthEr GOVEIMIMENL. ......vuereueresresessss s sressssssers e ess s erssee | eeseeseee s b e e E 8 bbbttt nnnes | cenas 10,000,000 | ..... 10,000,000 |..10,150,600 | ..... 10,009,108 | .ooovvvnrrnacd 0 ] . [T — 0 | (9,108)] ......co 0] ... 10,000,000 | ........ 0 e {1 I 0 ... 225,000 XXX XXX
Bonds - U.S. States, Territories and Pc
13063C XS 4 ‘ CALIFORNIA ST....oiiiiiiieiiseiisssissis s | . ‘ 06/01/2020. | DIMECE. ..o | ceosnesssnsssnsssesssnsens | eoneens 1,230,000 | ....... 1,230,000 |....1,230,000 | ....... 1,230,003 0 (2) 0 (2)] v 0. 1,230,000 | ........ 0 | {1 I 0 | 14,629 | 12/01/2031. | 1FE............
1799999. Total - Bonds - U.S. States, TErrHories & POSSESSIONS. ........cuuriuruiiiuiiiiiiiiiiiiiiiins areiisississssss s sesssseesssssssssssess s esesssasessssesssesssensssssssssssssssssssenes | avveens 1,230,000 | ....... 1,230,000 |....1,230,000 | ....... 1,230,003 0 (2) 0 (2)] oo 0. 1,230,000 | ........ 0 i {0 I 0. 14,629 XXX XXX
Bonds - U.S. Political Subdivisions of States
681712 PJ 8 |OMAHANEB........ .. | 04/01/2020. | Maturity @ 100.00 ....3,091,258 2,623,239 | o0 | (13,239) [ 0 | n(13,239) | oo l0 ] ei.2,610,000 | e (V1 SOPOOPPPORPOPON 4 I ISVUOPPOOPPPOROOON | I OPOON 68,513 | 04/01/2020.
68609T HV 3 |OREGON ST .| 06/01/2020. | DIfECL........coorveecreererereeeeeeesriessrenrsssiienins | sreenriesrsseissnsensiens | cveeerereenni20,000 | 120,000 | i 21,130 | i 21,019 | iieiieen0 | e n(70) | eeieien0 | e (70) | 0 | 220,000 | e (V1 PO o I ISVUUPPOPPRORPOON ) I PO 431 | 06/01/2049.
68609T SH 2 |OREGON ST v | .. | 06/01/2020. | DIFECL.........coorvvecirerieeiierereeieseierecsnens | eevievienieienissisnenns | ereenen. 10,000 1 .........10,000 | ........10,802 | ........... 10,792 | ..ccceoveeee0 | oo (37) | oo l0 | (37) | o0 | ... 10,000 (V] (U P 0 [ 193 [ 12/01/2049.
2499999, Total - Bonds - U.S. Political SUbdIVISIONS Of SEALES............c.cccvevieiiiiicieieiiiiie vttt ese e nene s nenaeaeneneneseneneenenenens | e 2,040,000 | .......2,640,000 |....3,123,190 | .......2,655,049 | ...............0 | ...(13,346) | ...........0 | .....(13,346) | ......0 | ......2,640,000 | ........ (V] (] [ 0].... 69,136 XXX
Bonds - U.S. Special Revenue and Special A it
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M.......... .. | 06/01/2020. | Paydown 45704 | ... 45704 | ... 85704 | 0 | ()| 0 | e (0) | 0 | e 45,704 | (VI IR (U1 (U IO 621 |07/01/2043.
051687 DB 4 |AURORA ILL SINGLE FAMILY MTG REV - MBS ... | . | 06/01/2020. | Paydown . ..10,308 | ........ 10,463 | ......... 10,430 | o0 | e (122) | 0 | (122) ] 0 10,308 0 0 0 202 | 12/01/2039.
130333 BW 6 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTGR........... .+ | 06/01/2020. | DIFECL........cvuuverrvrrercereeirnensseisersnenienene | eveeerneesnenineesensens | svrnennens80,000 | o 60,000 | ........ 60,244 | ........00,017 | o0 | v (14) | iviiien0 | e (14) | 0 | eeee.60,000 | ... (VI IR (U 0 | e 1,466 | 08/01/2028.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. | 06/01/2020. | Paydown 4083 | . 4,063 4,063 | o0 | 0 0 0 0] 4,063 0 .0 0 51 [02/01/2042.
196479 E6 2 |COLORADO HSG &FIN AUTH 11 05/01/2020. | DIFECL........oveeveveeeeeeeeeesseeeseessiesesnneies | eeesressesensesisnieens | eenneen110,000 | ... 110,000 | ... 119,437 | oo 119,090 | o0 | ceiecn(924) | iiinn0 [ in(924) | ... 0 | e 110,000 e 0 0 0 2,268 | 05/01/2048.
196479 N9 6 |COLORADO HSG & FIN AUTH... .1 05/01/2020. [ DIFECL......vocvvurrrirerrrieirerisnrsiersniseirensnnis | veresiseissnssssensnnns | e 110,000 | ... 110,000 | ... 116,505 LA15121 | 0 | e (B70) |0 [ (470) |0 el 110,000 0 .0 0 2,256 | 11/01/2048.
196479 TY 5 |COLORADO HSG & FIN AUTH... ... | .. | 05/01/2020. | Direct e 15,000 | o0 [ 0 [ 0 [0 | 0| 75,000 | 0 11/01/2026.
19647P BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .+ 06/01/2020. [ VAHOUS.......ovvnrrrereririreernieisnssnierssnseeens [ cvermssssissnssensensnne | svnverernens 12,265 | ciriiiren(31,756) | ..o (31,847) | .. 3,044,323 | o0 | 44377 | 0| 44377 | 0] 12,739 0 02/01/2044.
19647P BH 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .. | 06/01/2020. | Various: 7,093 | o0 [ 0 0 [0 0 | 7,093 | 0 06/01/2056.
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .| 06/04/2020. | Call @ 100.00........coevvvrverrirricnrineirerins [ eveeiverivenisnienniens | cvirerenn 13,995 | 1ii0013,995 | 1.0 13,995 | e 13,245 | o0 | [0 |5 0] 13,250 | 0 09/01/2056.
19647P BQ 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .. | 06/04/2020. | Call @ 100.00..........erermerrreererrnrnneerneens | erneevenirseesenennns | oo 1,814,487 | ... 1,814,487 |...1,814,487 | ....... 1,814,451 | o0 | 0 | 0 0 0] 1,814,451 | 0 11/01/2045.
19647P BU 6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .. | 06/04/2020. | Call @ 100.00. 6,385 | ..o [0 [0 [0 0| 6,385 | 0 08/01/2057.
196480 EX 1 |COLORADO HSG &FIN AUTH .. | 06/01/2020. | Paydown 30,813 | w0 | o0 [ 0 [0 0 30,855 | 0 01/01/2050.
20774W  G9 6 | CONNECTICUT ST HSG FIN AUTH... .. | 06/18/2020. | Direct 135,897 11/15/2040.
20775B D8 6 |CONN ST HSG FIN AUTH HSG MTG FIN PG.... .. | 05/15/2020. | Direct . ..30,000 | ........ v 30,297 | 0 e (1M19) | 0 [ (119) 0 | eeee..30,000 | e 0 11/15/2035.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG .. | 06/18/2020. | DIFECL.........oooviiriiriiriinriissiseiiesiesisniis [ e | i 190,000 | .......... 190,000 | ...... 202,253 | ......... 194,278 | o0 | (1,274) | 0 [ (1,274) | 0 ei 190,000 | e 0 11/15/2032.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... | .. | 06/18/2020. | Direct. 25,000 25,000 26,325 26,041 | o0 | eeen(102) [ 0 [ (102) ] 0| een25,000 | e 0 11/15/2039. .
20775C N3 4 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... 1+ ] 06/18/2020. | DIFECE.........ooeveerrreerriaererisniiesiieneiienes | ceieseisesessssssinnens | cvoeeeninns 90,000 | ...vooneee 90,000 | ........ 95,147 | oo 94,543 | o0 | iii(305) | cviiein0 | eiienn(305) | 0 | eeo.90,000 | o 0 05/15/2042. | 1FE............
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20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN... .. [ 06/18/2020. [ DIFECE.........oorvererrerrrirenrrirenrinenrineniinnns [ eeveerinnsinsnssnnnens | cvrernnn:30,0000 | 150,000 | e 50,278 | .covevnee 50,229 | ..o (U IO (L] — 0 [ (14) | oo 0| .n50,000 | ... 0 0 0 920 | 11/15/2032. | 1FE.
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... | .. | 06/18/2020. | Direct. 65,378 61,863 0 (242) 0 (242) | ......... 0......50,000 ...l (VI I 0 [ e (U I 1,264 | 05/15/2047. | 1FE.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... +. [ 06/18/2020. [ DIMECE........oourverrrirrrirenrrisenrisenrisnniieens | eevnnriinnneinsnsinnnens | ceneenenn 10,0000 | 1iii0r10,000 | ... 10,587 | ... 10,435 | oo (U (72 I— 0 [ (52) 11/15/2041. | 1FE.
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA, .. | 06/01/2020. | Direct 0 (264) 0 (264) 06/01/2035. | 1FE.
246395 WY 9 |DELAWARE ST HSG AUTH REV. .. [ 06/01/2020. [ DIFECE.........ourveerrirrienrrieenrinnniisnniienns | eevereisnneinneinnnens | cevinereens,0000 | iiiiire5,000 | 15,198 | 5,088 | i (U (17)| o 0 [ (17) 07/01/2029.
25477P  HN 8 |DISTRICT COLUMBIA HSG FIN AGY MULTIFAMIL... .. | 05/01/2020. | Direct 0 0 0 0 11/01/2036.
3133N3 U9 3 |FHRE6008 - RMBS .| 06/01/2020. | Paydown..........cccoevemiinrinciieiieniiniiniiinnns [ e | 003,357,127 | i, 3,357,127 |...3,413,057 | ....... 3,411,190 | oo 0| ....(54,063) | ............. 0. (54,063) 11/01/2049.
3133N3 VG 6 |FHRE6015-RMBS .. | 06/01/2020. | Paydown ,694,929 |...2,734,090 | ....... 2,732,571 | oo 0] ..(37,642) | ............. 0. (37,642) 09/01/2049.
31392C EM 2 |FNW 2002-W2 AF5 - CMO/RMBS .| 06/01/2020. | Paydown 4,480 4,303 0 200 0 200 06/25/2032.
31397P PN 4 |FHM M012 AA2 - CMBS .. | 06/01/2020. | Paydown .315,867 300,864 | .........308,754 | ............... 0] . T4 | 0 [ 7,114 08/15/2051.
31397P PP 9 |FHM M012 AA3 - CMBS .. | 06/01/2020. | Paydown 842313 | ... 842,313 (0) 08/15/2051.
31397P PV 6 |FHM MO012 A31- CMBS .. | 06/01/2020. | Paydown 157,934 | ... 158,663 | .........127,458 | .ccoocccceiinl0 | e (472) | 0 | (472) 08/15/2051.
3140K0 EL 8 |FNBO4638 - RMBS .. [ 06/01/2020. | PAYAOWN..........ocveomrviireiierierieneieeniins | eoereiieneiieseeienens | coeeeeens 607,540 607,540 | ...... 608,584 | .........608,554 | ......c.ccc.0 | eeis(1,015) | i 0 [ (1,015) | coocee0 | e 607,540 11/01/2049.
31400B N5 3 |FN CA4011-RMBS.... .. | 06/01/2020. | Paydown 1,213,515 | . 213,515 |...1,232,794 .(18,348) | ... 1,213,515 08/01/2049.
3140QC DT 0 |FN CA4613-RMBS.... .. | 06/01/2020. [ PAYAOWN.........corvevrvioriiiriisereieniieniins | eeoereiisnesissssienens | oeeees 1,887,946 | ....... 1,887,946 |....1,918,330 (29,466) 11/01/2049.
31418D HY 1 |FN MA3846 - RMBS.... .| 04/01/2020. | VAHOUS.........ovvoreeereerreessrenseereeneeeseiessienss | soeeesieesosssesssssssens | evveeeees (235,988) 0 0 (U — 0 11/01/2049.
31418D JW 3 |FN MA3876 - RMBS.... .. [ 06/01/2020. [ PAYAOWN. ........coveomeiriieriiiereieniiieniins [ eeieresienesienesienens | e 1,016,39 | ....... 1,016,396 |....1,018,937 | .......1,018,855 | .....cccccc..0 | 1eeie(2,459) | o0 [ s (2,459) | ........ 0 12/01/2049.
373539 5F 8 |GEORGIA ST HSG & FIN AUTH REV. .| 06/01/2020. | Direct v 10,000 | ...........10,000 | ........ 10,657 | vooeereeer 10,318 | 0 | ciiecn(88) [ 0 | (55) | ..o 0 06/01/2039.
373539 Y2 5 |GEORGIA ST HSG & FIN AUTH REV. woo | .. | 04/01/2020. | AdjuStment............cccoueriveirerieriiireciiecees 0 0 0 0 0 0 | 0 [ o0 | 0 0 0 9 | 06/01/2045.
373539 ZB 4 |GEORGIA STHSG & FIN AUTH REV......ccvvvvirvireririien + 1 06/01/2020. [ DIFECL......vvverrrirerrrieirerisereniersnssiensnins [ verierssnirenisnssnsnnns | connnnenenn 40,000 | oo 40,000 | ... 42,768 | ............ 40,095 | .o 0 06/01/2029.
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAMI. .. [ 06/01/2020. | PaydOWN...........cooomrreerieeriieniieeniienniins [ eereneiirenesirenesnnnens | cvrereern:D6,735 | 056,735 | .oeec 56,735 56,735 0 07/01/2037.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS .. 06/01/2020. [ PYAOWN.......ouvvrierrieiiernierneisiersssissiens | vereseneissnsnniennnns | oo 226,909 | .........226,909 | ... 226,909 226,909 0 12/01/2043.
45201Y F3 6 |ILLINOIS HSG DEV AUTH REV. .. [ 05/01/2020. | DIFECE........cveuverrerrereerererenrssiserserienins | eveerneeneniseinseninns | eenennnnn389,000 | ..........385,000 | ...... 397,074 | .......... 394131 | oo 0 02/01/2034.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS... coee |+ [ 06/01/2020. | PaYAOWN.........ooorveiriiiniinniinniisniinnnns | cevisnsisseiisneiinns | cevveeenn 88,869 | 1oiiii..88,869 | ........ 88,869 88,862 0 02/01/2047.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV........ccooovimmriivirrrraniriinenens .. | 04/01/2020. | DIFECL........couurenrererereererersenrsrisersenieninne | evserneesneninneesennns | e 120,000 | ......120,000 | ... 128,397 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV. . 05/01/2020. [ DIFECL......vvvvorvrererrrieirerisnrsrierssiseerensnnis | vernsiseissnsnnennnnnns | erenennn 239,000 | ..........235,000 | ...... 247,168 08/01/2048.
45201Y X8 5 |ILLINOIS HSG DEV AUTH REV. .+ | 04/01/2020. | DIFECL........cvumverrererereerseersnisersserienirneenns | evmerneninseesensnnssnns | evinernnens9,000 | 155,000 | e 58,766 10/01/2048.
45201Y YK 7 [ILLINOIS HSG DEV AUTH REV - MBS .. | 06/01/2020. | Paydown 25,662 06/01/2043.
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........... | .. | 06/01/2020. | Paydown 5,718 5718 0 02/01/2031.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........... .. 1 06/01/2020. [ PaYAOWN........cvvrrereririiererieissinnieisnrnniens [ vvevensnnenensnsenns | covneenennn 9,408 | 9,408 | oo, 9,408 9,402 0 07/01/2032.
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE... .. | 06/01/2020. | Paydown . L9794 | 19,794 | ............ 13,377 0 07/01/2032.
45203L  CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE... .. 1 06/02/2020. | Call @ 100.00..........crvermrrerrrreerrriernrirens . 24576 | ... 24,576 24,576 0 03/01/2059.
45506A CK 5 |INDIANA ST HSG & CMNTY DEV AUTH HOME FIR.. o[ 06/01/2020. | DIFECL........oveeveevereeeeeeeeesreeseesseeseeesseneens | eeeeresesssneessseessiens | eeerenennnn20,000 | .........20,000 | ... 20,000 20,000 0 12/01/2027.
462467 NW 7 |IOWA FIN AUTH SINGLE FAMILY MTG REV .. 06/01/2020. | Call @ 100.00........coeveerririrciirriieiiiens 0 02/01/2042.
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL... .. | 06/01/2020. | Paydown 0 02/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV .. | 04/06/2020. | Call @ 100.00. 0 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSGREV.... .. | 04/06/2020. | Call @ 100.00. 0 - . 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV. .| 06/01/2020. | Paydown.........cc.covuemiinrieiieririiniiensinnis [ evneiiesinssissieniens | e 48,826 | 48,826 | ... 47768 | .......... 47,825 | oo 0] e 1,001 | o 0 | o 1,001 | ........ 0| s 48,826 | ........ (V1N IO (U PN 0 [ 623 |12/01/2038.
555555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025 ... | .| 06/30/2020. | Direct 2,475 2,477 0 2 0 2 01.. 2,500 | ........ 0 0 0 96 | 03/06/2025.
56052E 7K 8 |MAINE STHSG AUTH MTG PUR........cccoovciiiiiiiiirinni .+ 1 05/22/2020. | DIFECE.........oorverreircriereriseniieneiirsseiienns | eeereinenesssneinnnnns | enenenn 105,000 | ......105,000 | ... 108,989 | .......... 106,730 | oo 0] e (166) | ...vvvvvee 0 | s (166) | ......... 0| oo 105,000 | ........ 0 | (U N (U I 1,718 | 11/15/2043. | 1FE............
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56052F BR 5 |MAINE ST HSG AUTH MTG PUR... .. | 05/22/2020. | Direct 68,509 67,614 11/15/2045. | 1FE.
56052F CE 3 |MAINE ST HSG AUTH MTG PUR... 1+ | 05/22/2020. | DIFECE........cveurerrirerercereersrinerierienineens | wvverineninsnesesnsssns | cvinernnes80,000 | oeer.80,000 | oo 61,825 11/15/2035. | 1FE.
56052F DF 9 |MAINE ST HSG AUTH MTG PUR... .. 1 05/22/2020. | DIFECE.........ooverrrireriiennrieerrieenrieeniinnns [ eeeesinnsinsnesnnnens | cneennnid0,0000 | iccir40,000 | e 42,399 11/15/2045. | 1FE.
56052F GP 4 |MAINE ST HSG AUTH MTG PUR... .. | 05/22/2020. | Direct .....138,893 11/15/2047. | 1FE.
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C....... .. 1 05/09/2020. | Call @ 100.00..........crverrrererrererriirrniirenns [ eerereireneiireneirennes | cevvereeren 869 | i 4,869 | oo 4,869 11/01/2058. | 1FE.
57587A FR 4 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .| 06/01/2020. | DIFECE........cvuurerrererereercrereeisensserienieninns | evverneeneninseesennns | e 940,000 | .........940,000 | ...... 940,000 | .......... 940,000 12/01/2029. | 1FE.
57587A JE 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .| 06/01/2020. | DIFECL........coovveecrerevereceeeeeesreseieeerensiienies | seeeieesseeiensisnrnns | eeeenni 220,000 | .........220,000 | ... 220,000 220,002 12/01/2033. | 1FE.
57587A VM 7 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .. | 06/01/2020. | DIFECE........coourrerrerrerrerererrrinernerierienenns | everrneninenisnesnnnns | eenernn: 920,000 | ..........920,000 | ... 920,000 | .......... 919,977 12/01/2032. | 1FE.
57587A VN 5 |MASSACHUSETTS ST HSG FIN AGY HSG REV... .. | 06/01/2020. | Direct ......280,000 279,991 12/01/2037. | 1FE.
59259N AY 9 |METROPOLITAN TRANSN AUTH N Y DEDICATED T....... .. | 04/01/2020. | Direct ...5,378,309 | ....... 4,428,949 04/01/2020. | 1FE.
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .| 06/01/2020. | Direct 06/01/2046. | 1FE.
594653 7K 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .. | 06/01/2020. | Direct 06/01/2046. | 1FE.
594654 BE 4 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .| 06/01/2020. | Direct 06/01/2048. | 1FE.
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.. .| 06/01/2020. | Direct 12/01/2048. | 1FE.
594654 DQ 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .| 06/01/2020. | Direct 06/01/2049. | 1FE.
59465M D3 6 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV.......... .. | 04/01/2020. | Direct 10/01/2022. | 1FE.
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .. | 06/01/2020. | Paydown 09/01/2044. | 1FE.
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .. | 06/01/2020. | Paydown 11/01/2044. | 1FE.
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. | Paydown . . O 02/01/2045. | 1FE............
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. [ PaYAOWN.......ovvrrirrieiieieierinnieierinninnerens | vnrnnrseisnnensnnnnns | ornenenn 2l 1,719 | i, 271,719 | ... 270,032 | .......... 270,099 04/01/2045. | 1FE............
60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. | Paydown 310,150 | ...... 310,150 | .......... 310,150 11/01/2045. | 1FE.
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. | Paydown .396,788 396,788 396,788 02/01/2046. | 1FE.
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. | Paydown 153,890 | ...... 153,890 ...153,891 08/01/2046. | 1FE.
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .. | 06/01/2020. | Paydown . 211,770 | ... 203,281 , 10/01/2046. | 1FE............
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. [ 06/01/2020. [ PAYAOWN..........ccvoorrecvieniiieniiseniiinneins | eoveneiieneninnesnnnens | cvoveenennn 16,934 | i, 76,934 | ... 76,934 | ..o 76,935 03/01/2047. | 1FE............
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 06/01/2020. | Paydown 132,875 | ... 132,875 | oo 132,875 12/01/2047. | 1FE.
60416Q HS 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. | 05/16/2020. | Redemption @ 100.00...........ccrvverrrmnerenns 189,572 | ... 189,572 229,258 12/01/2049. | 1FE.
60416Q HT 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .. 1 05/16/2020. | Call @ 100.00.........ocrererrrirrerrrrerririrrirenns 150,848 | ...... 150,848 | .......... 185,755 01/01/2050. | 1FE.
60416S  5F 3 |MINNESOTA ST HSG FIN AGY.....ccovierrrrerierirneereerseiis .. | 06/01/2020. | Direct . ..15,000 | ........ 15,000 0 07/01/2050. | 1FE............
60416S B6 6 |MINNESOTA ST HSG FIN AGY....ovivriiiirieisineieiiens .| 06/01/2020. [ DIFECL.......ocvvurvrrereriririrenrsnreiersssissirenssnnes | vvrnnrseisnnsesisnnnens | eerernn369,000 | coiinens 365,000 | ...... 385,670 | .......... 383,491 01/01/2049. [ 1FE............
60416S BE 9 |MINNESOTA ST HSG FIN AGY. 1| 06/01/2020. | DIFECL........cveurerrererereerieernriserserienineens | evverineessnesennnssns | cenernnend8,000 | 145,000 | oo 47,881 07/01/2040. | 1FE.
604168 BU 3 |MINNESOTA ST HSG FIN AGY. <. [ 06/01/2020. [ DIFECE.........oorverrrirrrienrrireerinenriseniinens [ eeereinneinsnesnnnens | cvrerenne85,0000 | 85,000 | e 67,069 07/01/2031. | 1FE.
60416S HX 1 |MINNESOTA ST HSG FIN AGY. .. | 06/01/2020. | DIFECE........cvuuvenrererereercrirenrsssiserierieninns | eveerneenenneisennns | eeneennni 230,000 | ..........230,000 | ... 250,643 01/01/2045. | 1FE.
604168 JB 7 |MINNESOTA ST HSG FIN AGY. .. | 06/01/2020. | DIFECE........coovveerierirrierisricniisniseiienins | everineiveniieniisniens | e 110,000 | .. 110,000 | .. 109,588 01/01/2032. | 1FE.
60416S KD 1 |MINNESOTA ST HSG FIN AGY. .. | 06/01/2020. | Direct 01/01/2041. | 1FE.
60416S MZ 0 |MINNESOTA ST HSG FIN AGY.. .. | 06/01/2020. | Direct 01/01/2046. | 1FE.
60416S PH 7 |MINNESOTA ST HSG FIN AGY. .. | 06/01/2020. | Direct 07/01/2031. | 1FE.
60416S TB 6 |MINNESOTA ST HSG FIN AGY. .. [ 05/01/2020. [ DIFECE........oooveervirrrieneriseniieeniisesesieens | eerereinsneisnneinnenns | oneneenn 115,000 | ecin 115,000 | e 115,000 01/01/2031. | 1FE.
60416S TC 4 |MINNESOTA ST HSG FIN AGY. veee | [ 08/01/2020. [ DIFECE.......courveerercercriseiiseisserierieniseennes | cvevieniseessenssssnnens | oeeeneenn 120,000 | ..., 120,000 | ... 127,114 01/01/2047. .
604168  UA 6 |MINNESOTA ST HSG FIN AGY.....cccoeevmmiimirivciiiriinisni .1 06/01/2020. | DirECL.........ocovvericririrrisriicniissieciienins | cvsrissiveniissisniens | e 100,000 | .......100,000 | ... 100,000 07/01/2030. | 1FE............
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604168 WB 2 |MINNESOTA ST HSG FIN AGY. .. | 05/01/2020. | Direct 5,000 0 (0) 0 (0) ] coveee0 | 5,000 | e 0 0 0 83 | 01/01/2030. | 1FE.
60416S WD 8 |MINNESOTA ST HSG FIN AGY. < | 06/01/2020. | DIFECL........cvomverrererirrercrererisrinerisenienene | eeveernenneninseeseeens | eenerennnn320,000 | ..........320,000 | ......343,898 | .......... 336,924 | ..o 0 ... (1,708) | ..o 0 [ (1,708) 01/01/2048. | 1FE.
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .| 06/01/2020. | Paydown ) (0) 12/01/2032. | 1FE.
60535Q ND 8 | MISSISSIPPI HOME CORP SINGLE FAMILY MTG .. | 06/01/2020. | Direct ) 12/01/2038. | 1FE.
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... | .. | 06/01/2020. | Paydown 10/01/2034. | 1FE.
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... .| 06/01/2020. | Direct 11/01/2040. | 1FE.
60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... .| 06/01/2020. | Paydown 17,364 (0) 08/01/2036. | 1FE.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY . | 06/01/2020. | Direct 61,421 05/01/2038. | 1FE.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.. .. | 06/01/2020. | Direct 25,855 11/01/2045. | 1FE.
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .| 06/01/2020. | Direct 256,650 11/01/2036. | 1FE.
60637B  PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILLY.......... .. | 05/01/2020. | Direct 05/01/2047. | 1FE.
60637B  SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... .. | 05/01/2020. | Direct 05/01/2049. | 1FE.
61212R  3Q 7 |MONTANA ST BRD HSG.... .| 06/01/2020. | Direct 12/01/2043. | 1FE.
61212R  T9 7 |MONTANA ST BRD HSG .| 06/01/2020. | Direct 12/01/2027. | 1FE.
61212R X7 6 |MONTANA ST BRD HSG.... ... | .. | 06/01/2020. | Direct. . 12/01/2038. | 1FE.
613907 BU 7 |MONTGOMERY CNTY TEX HSG FIN CORP MULTI-F...... .| 06/01/2020. | Direct 0 0 0 0 06/01/2031. | 1FE.
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG.......... .| 06/01/2020. | Direct e 80,736 | (U (QECZY N E— (U O (194) 03/01/2043. | 1FE.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .| 06/01/2020. | DIFECE........coeuverrirerirrirererrrinriseriserirenine | ceverinennenisninniens | eenenenens 105,000 | ... 105,000 | ... 111,702 | .......... 110,319 | oo [V (G0 I (U IS (420) 09/01/2048. | 1FE.
641279 LM 4 |NEVADAHSG DIV SINGLE FAMILY MTG REV. ... .. | 04/01/2020. | Direct 35,000 0 0 0 0 10/01/2029. | 1FE............
641279 LR 3 |NEVADA HSG DIV SINGLE FAMILY MTG REV..........ccc..... + | 04/01/2020. [ DIFECL......vuvevrrererrrrrrirerisirenisisissnisensnns | enveenssnssensensesenies | venenenn450,000 | ..........450,000 | ......484,961 | .......... 465,791 | oo 0 [ e [CISEe) (V1 N (999) 04/01/2044. | 1FE............
646129 6Y 7 |NEW JERSEY ST HSG & MTG FIN AGY REV .. | 04/01/2020. | Direct 216,059 | 0 | e (148) | 0 [ (146) 10/01/2032. | 1FE.
647200 2F 0 |NEW MEXICO MTG FIN AUTH .. [ 06/01/2020. [ DIrECL........oeveevrevieeirercieireieseieseeisieseinns | seeveeivessnesiessessens | seeneennnn 15,000 | oo 15,000 | ....16,109 | ... 15,433 | a0 | e (129) | a0 | (129) | o0 | v 15,000 | e 0 .0 0 3111 03/01/2044. | 1FE.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .. | 06/01/2020. | Paydown 651 | o0 | 19,691 | 0 12/01/2035. | 1FE.
647200 3H 5 |NEW MEXICO MTG FIN AUTH .| 06/01/2020. | Direct 82,106 (V1 IO (1K) N E— (V1 I (373)] ..ccoe.0 | ..ec.e...80,000 | ... 0 03/01/2045. | 1FE............
647200 3M 4 |NEW MEXICO MTG FIN AUTH .. 1 06/01/2020. | Call @ 100.00...........ccveerreerrereneerenrirenns [ eorereeireneivsneirnnens | ereeen. 145,000 | i 145,000 0 4 0 40 | o 144,685 | 0 09/01/2041. | 1FE............
647200 3N 2 |NEW MEXICO MTG FIN AUTH - .. | 06/01/2020. | Paydown ..37,049 | .......36,216 | ..........36,271 | oo 0] v T78 | e (V1 I 778 | o0 | 37,049 | 0 02/01/2037. | 1FE.
647200 3P 7 |NEW MEXICO MTG FIN AUTH - .. | 06/01/2020. | Paydown 0 0 0 0|0 | 113,889 | oo 0 09/01/2037. | 1FE.
647200 4R 2 |NEW MEXICO MTG FIN AUTH... .. [ 06/01/2020. [ DIrECL........oeveevrevireirercireireieeeieseesieseinns | ceevveiveseneniessessens | seereennnnn 40,000 | o.o......40,000 | .......41,337 | 041,226 | 0 | e (130) | a0 | (130) | .c0oer0 | vovv..40,000 | ... 0 03/01/2046. | 1FE.
647200 6Z 2 |NEW MEXICO MTG FIN AUTH... 1+ [ 06/01/2020. [ DIFECE.......veoeorvereerererrersenesseeessseesnnnsssnnes | eernnneesnesensneenneees | oneeeenn 195,000 | ...0195,000 | ......207,990 | ......... 205,496 | covoovvvvieinn0 | orieed(963) | o0 | i (963)| .00 | ..ever 195,000 | ... 0 03/01/2048. | 1FE............
647200 7V 0 |NEW MEXICO MTG FIN AUTH .. [ 04/01/2020. [ DIr€CL.......oeveevrevrireiercireireieseiereeisieseinns | cevieissssnesiessnssens | ereenen 130,000 | ..........130,000 | ......138,029 | ......... 136,601 | ..oocvveirennn | eeeeen(430) | o0 | (430)| ........0 | ..........130,000 | ........ 0 01/01/2049. [ 1FE............
647200 V3 5 |NEW MEXICO MTG FIN AUTH .. | 06/01/2020. | Direct (237) | oovvens0 | e 75,000 | oo 0 03/01/2043. | 1FE.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - .| 06/01/2020. | Paydown..........cccoeuerinrinciierinrinnniinninnns | covesiveiinenisninnniens | cvvvenennnn 15,143 | 15,143 | 114,565 | 14,583 | 0] 560 | 0 | 560 | .......0 | oo 15,143 | 0 02/01/2043. | 1FE.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - .. [ 06/01/2020. | PaydOWN............coooreericiieniireneinennins [ eovereirenensnnesnenens | eveveneeenTLTTS | b 775 | 11,445 | 11,602 | 0| 273 | 0 | 273 | o0 | 1775 | 0 07/01/2043. | 1FE.
647200 X5 8 |NEW MEXICO MTG FIN AUTH - .| 06/01/2020. | Paydown 0 0 0 0| 0 | 61,845 | L 0 10/01/2034. | 1FE.
647201 DM 1 |NEW MEXICO MTG FIN AUTH .. | 04/01/2020. | Direct (V1 IO QL — (1 (162)] .........0 | ...........60,000 | ........ 0 07/01/2049. | 1FE.
64986M K3 8 |NEW YORK ST HSG FIN AGY REV.... .. | 05/15/2020. | Direct. 63,375 64,066 0 37 0 37 11/15/2027. | 1FE.
649883 2W 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ | .. | 04/101/2020. [ DIf€Ct..........corverrrrerrrrermrresrnrnesnsnessnnssnnes | eenserenmneesnneennnees | oneeeenn395,000 | .........355,000 | ... 383,563 | .......... 374,563 | ....ocoocveeenn. (U ((GZe) T E— (U IO (649) 10/01/2037. | 1FE.
649883 5R 2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ .. | 04/01/2020. [ DIFECE.........oorverrrireriereriseniieeeiiereiienns | eeereiiseneissneinnnnns | eeenenn305,000 | .........305,000 | ...... 321772 | .. 319,691 | oo [V S (CAL0) E— (U (410) 10/01/2047. | 1FE.
649883 D8 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ .| 04/01/2020. | DIFECL........ooorveereeeeeeeeeeeseeeseesnresneinnins | eeenrresnesnninseisniens | e 230,000 | ..........230,000 | ...... 230,000 230,000 0 0 0 0 10/01/2034. .
649883 F2 6 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ .. | 04/01/2020. | DIFECE.........oorveerrernrrirenerisenrieneiiresniinnns | eeereiissnesnsneinnnens | ereneenn270,000 | ....e..270,000 | ... 285844 | ... 273179 | e [V (W) — (U I (174) 10/01/2034. | 1FE............
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649883 H6 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ +. | 04/01/2020. [ DIFECE........oooverrrirnrrieneriseerisenriesnninens | eevereiinsnsinnneinnnens | ereeenn200,000 | ... 200,000 | ... 206,106 ...203,954 10/01/2035. | 1FE.
649883 T6 2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ .. | 04/01/2020. | DIFECE........coouvemrerererrerererneriseiseriserienenns | wvenrnerneninsnesnnnns | eenennnni 210,000 | .......210,000 | ... 217,875 10/01/2045. | 1FE.
649883 VZ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ .| 04/01/2020. | Call @ 100.00..........cevvrrueririnrirnicnrirenins | evrriveiveniieniisniins | 000 280,000 | ..........280,000 | ... 289,506 10/01/2043. | 1FE.
64988R FL 1 |NEW YORK ST MTG AGY REV.. .. | 04/01/2020. | Call @ 100.00. ....129,378 04/01/2041. | 1FE.
64988R GY 2 |NEW YORK ST MTG AGY REV <. | .. | 04/01/2020. | Direct. 10/01/2030. | 1FE.
658207 LZ 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 06/01/2020. | Direct 07/01/2028. | 1FE.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 05/01/2020. | Direct 07/01/2039. | 1FE.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 06/01/2020. | Direct 07/01/2047. | 1FE.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 04/01/2020. | Direct 07/01/2047.
658546 RJ 7 |NORTH CENT TEX HEALTH FAC DEV CORP REV.......... .| 06/01/2020. | Direct 06/01/2021.
677377 U9 2 | OHIO HSG FIN AGY SINGLE FAMILY MTG REV... .. | 05/01/2020. | Direct 11/01/2028.
677377 Y2 3 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV... .. | 05/01/2020. | Direct I 11/01/2028.
67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. [ 06/01/2020. [ PaYdOWN...........cvoorricrrieriiieniiieneieeniins [ eorereeinenesiienesnnnens | oreneenn 322,617 | 1000.322,617 | .oec 329,715 | .......... 328,891 02/01/2044.
67756Q NP 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .| 06/01/2020. | Paydown 38,781 38,887 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 06/01/2020. [ PaydOWN...........cvoomrerrienisenineniinennins [ eevereinnneinsneinnnnns | oreneenn310,377 | 1000 310,377 | Lo 310,205 | ......... 310,213 03/01/2046.
67756Q NR 4 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .. | 06/01/2020. | Paydown 03/01/2046.
67756Q SR 9 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .| 06/01/2020. | Direct 09/01/2036.
67756Q UZ 8 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. .| 06/01/2020. | Direct 03/01/2047.
67756Q XP 7 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV. ... | .- | 06/01/2020. | Paydown . 04/01/2040.
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R........ .. 1 06/01/2020. | Call @ 100.00........covrverrrrrererinrirenrennnis | rereriseermnnsriennns | e 244,540 | ... 244,540 | ... 244,540 244,540 03/01/2044.
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R........ .1 06/01/2020. | Call @ 100.00........c.ceverrerrrireirerirseirenins | evrrineeneeineensennns | e 121,420 | 121,420 | e, 121,420 | ... 121,420 09/01/2035.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... o+ [ 04101/2020. [ DIFECL........vovvverrveseiissneiieseiieseiieseiinnes | eorveesiisnsiinnsiinnnss | eirernnn50,000 | 1iiir50,000 | e 50,000 50,000 07/01/2034.
686087 PG 6 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 04/01/2020. | DIFECL........ceemverrererereerneersninsrserienineenns | evvnersnenisseesensnnsinns | cenerennes88,000 | ovneer.65,000 | oo 69,871 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 04/01/2020. | Direct . ..65,000 | ........ 68,280 07/01/2044.
686087 SU 2 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 04/01/2020. | DIFECL........cvuurenrererercereeirnensseisersnenieninns | eeverrnerneninseesensens | seinennesnni20,000 | o 20,000 | ........ 20,834 07/01/2036.
686087 WV 5 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 04/01/2020. | Direct ..15,000 | ........ 15,000 01/01/2033.
686087 WW 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. | 04/01/2020. | Direct .185,000 | ...... 197,851 01/01/2040.
68608N DG 4 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV........ .. | 04/01/2020. | Direct 5,000 | e, 5,489 07/01/2028.
708796 4R 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... .. | 06/30/2020. | DIFECE........cvuurerrererereerceereesssenserienieninns | evsernerneniseeseninns | eeneennni280,000 | ..........260,000 | ... 276,591 10/01/2046.
708796 8E 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... + | 04/01/2020. [ DIFECL......vvvevrrererrricirerisereniersnsseiennnins [ vevversnsirenimnssnsnnns | rnninernnn30,000 | 130,000 | oo 30,000 10/01/2037.
708796 B9 7 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... .. | 06/30/2020. | DIFECE........cvuuremrererereerceireersensserienieninns | eveernennenisssesennns | eonenenens 110,000 | e 110,000 | ... 114,538 10/01/2041.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... .. | 06/30/2020. [ DIFECE........oourverrrrererirenerisenrissnriesnrinens | eeereissessinnneinnnnns | e 140,000 | ......... 140,000 | ... 146,734 04/01/2040.
708796 YR 2 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... .. | 04/01/2020. | DIFECL........couuerrmrererereererirsenssseiserserieninns | evserneenenssseeseninns | e 160,000 | ... 160,000 | ... 169,741 04/01/2028.
70879Q DC 4 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... .. | 06/30/2020. | DIFECE........corvveucrierirririnriicnnisniseiiienins | everiveiveniieniisniens | e 175,000 | e 175,000 | e, 190,586 04/01/2033.
70879Q GL 1 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.. .. | 06/30/2020. | Direct 04/01/2049.
72316W ZE 0 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .. 06/02/2020. | Call @ 100.00 01/01/2046.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN CORP .. | 04/01/2020. | Direct 10/01/2040.
76221R  SE 4 |RHODE ISLAND HSG & MTG FIN CORP... +. | 04/01/2020. | DIFECE.........oorveerrirrrieerrieeeriererierenienns [ eevereiireneineneinneens | cvrererrn:89,000 | 1iiiirr85,000 | e 88,147 04/01/2040.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP... .. | .. | 04/01/2020. | Direct ) ,000 | ... 136,084 04/01/2033. .
76221R XP 3 |RHODE ISLAND HSG & MTG FIN CORP.........cccccrsvrurnrrnnes <+ | 04/01/2020. | DIFECL........ooouvvererririrseeiseiseiieniesineens | cerneeississeesssiesins | cerneren 470,000 | .......... 470,000 | ...... 466,245 10/01/2035. | 1FE............
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83712D WK 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......... .| 04/01/2020. | DIFECL........coovveecreererereereeeeesrisssenssnsiienins | seneiieseisesennsiensiens | eeeneeenn 110,000 | ..........110,000 | ......116,529 | ..........115,652 | .ccevcvevceen0 | ceerria(534) | cooveriien0 | e (534) | .0 | ....110,000 | .o 2,259 | 07/01/2043. | 1FE.
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......... .. | 04/01/2020. | DIfECL.........oeorvverirerirrireeiressissiensisesienins | soveriensssssisnssnsins | eveerrer88,000 | 165,000 | .......69,766 | .overrre67,571 | o0 | cieeeea(317) | civiieenn0 e BA7) | 0 | i000065,000 | i [0 | e [ 1,337 | 01/01/2047. | 1FE.
88045R B7 6 | TENNESSEE HSG DEV AGY.. .| 06/01/2020. | Direct 07/01/2045. | 1FE.
88045R C6 7 | TENNESSEE HSG DEV AGY.. .. | 04/01/2020. | Direct 07/01/2031. | 1FE.
88045R UR 1 | TENNESSEE HSG DEV AGY.. .| 06/01/2020. | Direct 01/01/2028. | 1FE.
88045R WH 1 | TENNESSEE HSG DEV AGY. .. | 05/01/2020. | Direct 07/01/2031. | 1FE.
880461 AR 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... | .. | 04/01/2020. | Direct 01/01/2031. | 1FE.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .. | 05/01/2020. | Direct 07/01/2043. | 1FE.
880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR. .| 06/01/2020. | Direct 07/01/2045. | 1FE.
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .. | 04/01/2020. | Direct 07/01/2036. | 1FE.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .| 06/01/2020. | Direct 01/01/2047. | 1FE.
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .. | 04/01/2020. | Direct . . 07/01/2032. | 1FE.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... 1+ | 06/01/2020. | DIFECL........cveuverrererirrererirneessniserssensenens | ervseenensnensseesensens | sevnennenes 10,000 | o 70,000 | ... 74,990 | oo 73,233 07/01/2042. | 1FE.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR. .. | 05/01/2020. | Direct 50,000 53,967 52,899 01/01/2042. | 1FE.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .| 04/01/2020. | DIFECL........cvuerveeeveecereeeinereseiesersssiseesenses | coveerseeiesnsiessiennsins | evieeneen 10,000 | ... 10,000 | ... 9,914 9,921 07/01/2036. | 1FE.
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .. 1 05/01/2020. | DIFECE........coouverrererirrircrirnirisniserierirenins | wverinsnrenienisninns | eenenenen 120,000 | .......120,000 | ... 131,125 ...127,993 07/01/2048. | 1FE.
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR......... .1 05/01/2020. | DIFECE.......ccvuuvenrererireirerirneersseiseniseninnens | evneineesnennssisennns | e 130,000 | ... 130,000 | ... 139,718 ...138,566 07/01/2049. | 1FE.
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF.. .. | 06/01/2020. | Paydown . 01/01/2032. | 1FE.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE......... |.. | 06/01/2020. | Call @ 100.00..........ccccmrremremmereeerseernennes | rreernerisnerimenseninnne | wreereennnn50,000 | ovcrr.50,000 | .......50,745 | ....c0..ii50,636 | v | cveeec(B9) | viiinnn0 | (49) | e (V1 T 50,587 | ........ (V1 I (G170 [— (587) 03/01/2046. | 1FE............
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE......... ..106/01/2020. | Call @ 100.00........cccrmrverrmrrirerrnrirerrerinnis [ reevernereninnsernnns | e 230,000 | ..........230,000 | ......230,000 | ..........230,000 | .coovvcreiencncO | o0 | civiiincn0 o0 | s (V1 IO 230,000 | ........ 0 .0 0 03/01/2046. | 1FE............
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.. .| 06/01/2020. | Paydown 09/01/2047. | 1FE.
91743P DD 4 |UTAHHSG CORP ... | .. | 05/01/2020. | Various 02/21/2050. | 1FE.
91743P  DE 2 |UTAHHSG CORP.......ovvorriirinrineiieeiseiseeseeseseseesenens .. | 06/23/2020. | Paydown 03/21/2050. | 1FE.
924190 EL 1 |VERMONT HSG FIN AGY. .. | 05/01/2020. | Direct . . 11/01/2042. | 1FE............
924190 FR 7 |VERMONT HSG FIN AGY. 1+ 05/01/2020. | DIFECL........cveuverrererercereeirsensseiserssenienine | eveernenneniseesensns | sernenenernn80,000 | coviiinns 80,000 11/01/2043. | 1FE............
924190 HG 9 |VERMONT HSG FIN AGY. .. 05/01/2020. | Direct. .155,000 11/01/2045. | 1FE.
924190 MD 0 |VERMONT HSG FIN AGY. .. | 05/01/2020. | Direct 175,000 | ... 186,508 | ......... 11/01/2047. | 1FE.
924190 NA 5 | VERMONT HSG FIN AGY. .. | 05/01/2020. | Direct. .130,000 | ...... 140,145 | .......... 137,471 05/01/2048. | 1FE.
92812U Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M......... .. | 06/01/2020. | Paydown . .301,653 | ...... 301,653 301,653 10/25/2037. | 1FE............
92812U Q5 0 |[VASHSG 2015 SERIES AA - RMBS.......ccccorvvvrirvririererinns .| 06/01/2020. [ PYAOWN.......ouvvrrirrieiieiriernnieieninnisserens | vvrmsrseisnnenisnnns | e 151151 | i, 151,151 | ... 151,151 | cvee 151,375 06/25/2042. | 1FE............
92812U Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. | 06/25/2020. | PaydOWN.......oovvrmerrrieierieriererneenssinens | ceveerneenenisseseninns | eneeernnn398,365 | ..........358,365 | ...... 358,365 | .......... 354,933 10/25/2049. | 1FE.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS .| 06/01/2020. | Paydown 58,330 58,367 11/25/2039. | 1FE.
93978T QX 0 |WASHINGTON ST HSG FIN COMMN..... 1| 06/01/2020. | DIFECE........cveurerrirrereerseersrisersersenineene | evmersneesseesensnnssns | cenerennens88,000 | ovneenn.65,000 | oo 67,332 06/01/2037. | 1FE.
93978T VD 8 |WASHINGTON ST HSG FIN COMMN.... .+ | 06/01/2020. [ DIFECE........oourverrrrerrrienerisenrisesriesnrinens | eevereissnsinnneinnnnns | oneeeenn 120,000 | ......120,000 | ... 126,906 12/01/2046. | 1FE.
93978T WE 5 |WASHINGTON ST HSG FIN COMMN..... .. | 06/01/2020. | DIFECE........cvourerrererercererercersersserisenieninns | eveerneeinenissseseninns | e 120,000 | .......120,000 | ... 127,571 06/01/2039. | 1FE.
93978T XE 4 |WASHINGTON ST HSG FIN COMMN.... .| 06/01/2020. | Direct ......490,000 12/01/2032. | 1FE.
98322Q  HV 2 [WYOMING CMNTY DEV AUTH HSG REV. .... | .. | 06/01/2020. | Direct. .100,000 | ...... 104,562 12/01/2044. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........cviiiiiniins i sensssssesenssssssessnssssssnssnsssnsenssnssensssssessenseenens | o0 49,198,801 | i 45,390,788 |..47,483,021 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A-ABS......cccoooviviiiinriiciis | . ‘ 04/16/2020. | Paydown..........ccovvenriniiiciiericiiniiissinnis | e | e 3,705 | ..ovvvenne. 3,705 | .......... 3,705 3,705 0 | 49 | 05/16/2042. | 1FE............
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00038R  AA 4 |AASET 2019-2A-ABS....cccoviivmrirmrirrinennns .. | 06/16/2020. | Paydown L3151 | 31,511 31,511 0 0 0 0 | e 0 10/16/2039. | 1FE.
00100F AC 9 |ACIS 2014-3 ATF = CDO.......ovvvrrrrerirrererierinssisenienisssenns .. | 05/01/2020. | Paydown 295,470 296,660 0 295 0 295 | ... 0 02/02/2026. | 1FE.
00102D AC 2 |ACIS 145 A2 - CDO .. | 05/01/2020. | Paydown ...396,370 0 0 0 0 11/02/2026. | 1FE.
001406 AA 5 |DCAL 2015 A1-ABS D| 06/15/2020. | Paydown 0 0) 0 (0) 02/15/2040. | 1FE.
00176D AG 4 |AMMC 13R ATR = CDO.....oorvvrririrrieeireiieeissiseisssiaees .. | 04/24/2020. | Paydown 0 0 0 0 07/24/2029. | 1FE.
00176J AH 9 |AMMC 16 XR - CDO........ .. | 04/14/2020. | Paydown 0. 303 | 0 04/16/2029.
00214M  AA 1 | ARLFR 1406 A1 - ABS .. | 06/15/2020. | PAYAOWN..........ovoomrerrriiriieniineniineniins [ eeereiinneinsnennnnns | e 178,144 11178144 | L, 175,722 0. 1,556 | ... 0 06/15/2044.
00255U AA 3 |AASET 2020-1 A-ABS......covvvrerrmreierirennne .. | 05/15/2020. | Paydown 26,413 0 0 0 0 0 01/17/2040.
00443P AA 7 |ACE 2007-HE2 A1 - RMBS .. | 06/25/2020. | Paydown..........cccovvvniinniiciiinniiniiniiinsinens [ cvveivesinsnisnieniins | cvrernnnn09,857 | 165,557 | ... 50,028 12/25/2036.
006346 AS 9 |ADMSO 181A-ABS .. | 06/15/2020. | Paydown 26,940 11/16/2048.
00703Q AD 4 |ARMT 2006-3 A11- RMBS .. | 06/25/2020. | PaYOWN........oorvrnirrirerierierineersnineiens | cenernensseisensnnsins | cenerennen 38,486 | 1. 38,486 | ..o 23,261 | oo 24347 | 0 | 259 | 1,005 | e (B36) | e 0 . 08/25/2036.
01448Q AA 8 |ALESCIVA1-CDO .. | 04/30/2020. | PaydOwN............coovrveiriiiniiinniisniiisniens [ coverenssneiisniiinnnns | e 164,235 |1 164,235 | L. 139,446 | ........133,760 | ...............0 |.....30,476 | ..........0 | ......30,476 | ........ 0]......164235 | ... (VI IR [V 0 | e 1,948 | 07/30/2034.
01450B AA 6 |ALESC XV A1-CDO .. | 06/23/2020. | Paydown 40,260 | ........ 37,655 37,274 0 0 0 377 [12/23/2037.
02149M AB 5 | CWALT 2007-J1 1A2 - CMO/RMBS.... .| 06/01/2020. | Paydown 31,023 26,968 26,903 0 0 0 622 |03/25/2037.
02315Q AA 6 |AMBAC LSNILLC .. | 06/30/2020. | Paydown 39 .39 38 0 0 0 0 0 0 1 |02/12/2023.
02660L AA 8 | AHMA 2006-4 A11 - RMBS .. | 06/25/2020. | Paydown 11,180 7423 | s 6,469 | ..o (V1 R 161 | s (V0 I 161 0 0 71 1 10/25/2046.
02660T AR 4 |AHM 2004-1 4A - RMBS .| 06/01/2020. | Paydown 1,826 0 32 0 32 0 0 28 | 04/25/2044.
02660T EK 5 |AHM 2005-2B 1A1 - RMBS .. | 06/25/2020. | Paydown . 09/25/2045.
026650 AA 3 |AH4R 2014-SFR2 A- ABS .| 06/01/2020. | Paydown .8,283 | . 8,283 | .. 8,413 | 8,346 | 0 [ (63) | 0 [ (B3) | 0. 8,283 | ... 0 10/17/2036.
02665W BP 5 | AMERICAN HONDA FINANCE CORP.........cccoevvernririrnninns .. 1 06/29/2020. [ CITIGROUP..........ccovvvririirerinrieirerinsissienes [ veierissiesesissinnns | oerens 8,519,680 | ....... 8,000,000 |....7,912,130 | ......7,941,345 | ..........c......0 | oe8,710 | ciiiinnl0 | 8,710 | e 0 oo 7,948,055 | ....... 0 ... 571,625 | ... 571,625 | ..... 203,000 |02/16/2024.
02665X AA 7 |AH4R 2014-SFR3 A - ABS .| 06/01/2020. | PaYdOWN........oorvrrrrirerierierineerseiineinens | eemersneesnseisensnnsenns | cerneeennen 93,582 | 193,582 | L.l .93,995 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A- ABS .. 06/01/2020. [ PYAOWN.......ovvrrerririnernrieisernsiersniseiens [ vveversssireninnissnnns | connrnennnni20,193 | 10000 20,193 | oo .20,174 04/17/2052.
02666B AG 1 |AHAR 2015-SFR2 XS = ABS.....coovteririrerrerierinseneninnis .| 06/01/2020. | Direct 0 10/17/2052.
03235T AA 5 |ACEF 2014-1 A-CMO.....cccoovvvrerirrrirrrinne .. | 05/20/2020. | Paydown 6,654 12/20/2024.
038779  AA 2 |ARBYS 2015-1 A2 - ABS.......cconvrrmirierieieriesieessensnens .. | 04/30/2020. | Paydown 6,250 10/30/2045.
04544N  AD 6 |ABSHE 2006-HE6 A4 - RMBS.........ccccovvvrirvirneirerreinnicirnes .. | 06/25/2020. [ PaYAOWN........cvierrieiieiiiernnisiersnisniens | vevnseneissnsssiennnns | coreennn 021,364 | 1.000..521,364 | ... 437,946 | .......... 486,449 11/25/2036.
054968 AB 8 |BFNSA-CDO C | 06/25/2020. | Paydown 6,549 6,555 03/25/2030.
05530M AA 7 |BCAP 2006-AA2 A1 - RMBS . 1 06/25/2020. | PAYAOWN.........ovvrervrririrnrierinrsiersniseeenns | cvernninensssnessnonns | evvveennn 12,042 | 100 70,720 | e 54,132 01/25/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS.. v | G| 06/01/2020. [ PAYAOWN.........coreererirircersniseinerienins | veeereeesseessensnennens | oveereennn 83,549 | i 81,275 | L 71,206 06/26/2037.
05545 AJ 8 | BCAP 15RR34A1 - CMO/RMBS........cccovviierniireirnnininnins .. | 06/26/2020. [ PaYAOWN........cvrerrieiieiriernnisiersniseiens | veresensissnnssiennnens | orenenn 160,462 | ..., 160,462 | ... 143,212 02/25/2037.
05549N AC 0 |BDS2018-FL1B-CDO.... .. | 05/15/2020. | Call @ 100.00. ...1,914,313 01/18/2035.
05549v  AA 6 |BDS2018-FL2A-CDO.... .| 06/17/2020. | Paydown 08/17/2035.
05568Y AA 6 |BNSF 2007-1PTC -ABS.........ccccovviimrrnnns .. | 04/01/2020. | Paydown 04/01/2024.
05584A AA 8 |HGVGI17AA-ABS .. | 06/25/2020. | Paydown 05/25/2029.
05605G AA 0 |B2R2015-2 A =ABS.....ccoivveererieeieissiessessiesessassians . | 06/01/2020. | Paydown 11/18/2048.
05946X H5 5 |BAFC 2005-H 2A1 - CMO/RMBS .| 06/01/2020. | Paydown 11/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown 09/20/2035.
059475 AG 8 |BOAA 2007-2 2A2 - CMO/RMBS .| 06/01/2020. | Paydown 06/25/2037.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS.. ... | . | 06/01/2020. | Paydown 0 0 0 11/25/2035. .
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS........cooocvviviniiricciis .1 06/01/2020. | Paydown.........ccoovuviirinniciinriniiniiinnis | i | e 863 | ..o 865 846 870 11/25/2035. | 2FM...........
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059510 AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS... .. | 06/01/2020. | Paydown 0 0 16 | 10/25/2036. | 1FM....
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.... .. | 06/01/2020. | PaydOWN........ovvrmverriririeriereeerenisninens | cvveernenisnesensensens | cvvverereee 1,878 | 86,656 | 100 79,242 | 180,017 | 0 | 307 | i 754 | (447) | civii0 | e 77,875 |0 [ (V1 0 | e 1,422 | 05/20/2036. | 1FM....
05952G AT 8 |BAFC 2007-D 3A1 - CMO/RMBS.... .| 06/01/2020. | Paydown 33 | 06/20/2037.
05952G AV 3 | BAFC 2007-D 3A3 - CMO/RMBS. .. | 06/01/2020. | Paydown 06/20/2037.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 06/01/2020. | Paydown 05/26/2037.
05990E AD 2 |BAFC 2012-R6 2A2 - CMO/RMBS.. .. | 06/26/2020. | Paydown 07/28/2036.
07384M S8 6 |BSARM 2004-5 3A - CMO/RMBS.... .| 06/01/2020. | Paydown 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A - RMBS .| 06/01/2020. | Paydown 09/25/2033.
07386H Qz 7 |BALTA 2005-2 2A3 - CMO/RMBS. . | 06/01/2020. | Paydown 04/25/2035.
073879 M5 4 |BSABS 2005-AC6 2A1 - CMO/RMBS.. w.er | .. | 06/01/2020. | Paydown 09/25/2020.
11042A  AA 2 |BRITISH AIRWAYS PASS THROUGH TRUST 2013-......... C | 06/20/2020. | Paydown 12/20/2025.
11042B AA 0 |BRITISH AIRWAYS PLC - ABS.............. C | 04/01/2020. | Paydown 12/20/2021.
11042B AA 0 |BRITISH AIRWAYS PLC - ABS.......coovvverirrinseinerireninnens C | 06/20/2020. | Maturity @ 100.00. 12/20/2021.
123262 AN 7 |BJETS 2018-1 A- ABS .. | 06/15/2020. | Paydown 02/15/2033.
12479L  AA 8 [CAI2012-1 NTS - ABS...oiioiiiiirieiiesieseesissse i C | 04/28/2020. | Paydown 10/25/2027.
12479L  AC 4 | CAI2013-1 NTS - ABS....ovviririrrirriienieneieniesessseiesienns C | 04/28/2020. | Paydown 03/27/2028.
12479R  AB 3 |CAUTO 2014-1 A- ABS .. | 06/15/2020. | Paydown 10/17/2044.
12479R AE 7 |CAUTO 2017-1 A2 - ABS .. | 06/15/2020. | Paydown 04/15/2047.
12489W QE 7 |CBASS 2005-CB8 AF3 - RMBS... cee [+ 06/01/2020. | PAYAOWN.......ocveomrreerriereeeniineneieeneiins | oerevirenesirenesnenens | coeeerersr82,382 | 182,382 | 10 79,498 | 80,421 | 0 | 1,961 | 0 | 1,961 | 0] 082,382 | 0 |0 | 0 | 12/25/2035.
12510H  AA 8 |CAUTO 2020-1 AT - ABS.....covviirririierenseeesisenssssnnns .. | 06/15/2020. | Paydown 02/15/2050.
12510H AB 6 |CAUTO 2020-1 A2 - ABS.... .. | 06/15/2020. | Paydown 02/15/2050.
12510H AC 4 |CAUTO 2020-1 A3 - ABS.... .. | 06/15/2020. | Paydown 02/15/2050.
125431  AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown 06/20/2036.
125634 AG 0 |CLIF 2013-1 NTS - ABS <o | - | 06/18/2020. | Paydown 24996 | . , 03/20/2028.
125634 AJ 4 |CLIF 2013-2 NTS - ABS.....cooirerrinereeineieesesseessensenens .. | 06/18/2020. | PaydOWN.......oocvverrnrirerierierineessninsinens | evmersneninseesennnsins | cenerennenn23,2000 | viiernnn23,200 | oeeend 23,191 | oo 23,158 312 | 06/19/2028.
125634  AQ 8 |CLIF 2014-2 NTS - ABS......oviiierireiieineiierissisessssssisnens .| 06/18/2020. [ PYAOWN.......ouvvrierriiierrierneieierssniseiens | vereseseessssssiennnens | ernenn 269,662 | ..........269,660 | ...... 266,762 10/18/2029.
12641P  CJ 1 |CSMC 2009-R 9A4 - CMO/RMBS .. | 06/01/2020. | Paydown 09/27/2038.
12641P  CK 8 | CSMC 2009-R 9A5 - CMO/RMBS... .. | 05/01/2020. | Paydown 0 0 0 | 09/27/2038.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS. <o | . | 06/01/2020. | Paydown 0 0 76 | 09/26/2037.
12641Q AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.........cocoovrrniiriinrisririnnns .. | 06/01/2020. [ PYAOWN.......ocvvrrereririiernrieisirsisersnrneinens | vvrvennnsensssnsnnns | connreerennn82,504 | 182,504 | .....63,521 | 163,230 | v | 100002,092 | 0| 002,092 | 0| 82,504 {0 | 0 [ e 0 [ 2,092 | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS. .. | 05/01/2020. | Paydown 0 19 0 0 1| 07/26/2037.
12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS. .. | 06/25/2020. | Paydown..........coovvvnrinnivciinrieniiniiinninens [ cveeivesinssinniennins | cvvernnnn 84,222 | 1 104,831 | i 15,662 | ............ 28,453 | o0 | 2776 | 0 | e 2776 | 0] 84,222 |0 [ (U1 N 0| e 2,489 | 12/26/2036.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS .. | 06/01/2020. | Paydown 8,618 8,581 0 0 202 |01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .. | 04/01/2020. | Paydown 0 0 0 | 01/26/2036.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS .. | 06/01/2020. | Paydown 04/26/2037.
12641Q DM 1 |CSMC 2009-7R 151 - CMO/RMBS...... .. | 06/25/2020. | Paydown 04/26/2037.
12641Q DP 4 |CSMC 2009-7R 153 - CMBS/CMO/RMBS... .. | 06/01/2020. | Paydown 04/26/2037.
12641Q DQ 2 |CSMC 2009-7R 154 - CMO/RMBS .. | 05/27/2020. | Paydown 04/26/2037.
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS ... | .. | 06/25/2020. | Paydown 03/25/2037. .
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS........coooovrrirrirnrirriiniins .. | 05/24/2020. | AQUSIMENL.......couvveivrcrieriecireiisiiinnieees | e | ceeeeeesssenineens 03/25/2037. | 1FM...........
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12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .| 06/01/2020. | Paydown..........ccovverrinriciiinnieeiiniiinninens [ eveeinesisninniensins | covveneneen (3,11 | it 73111 |l 73,111 72,418 209 | ........ 0 03/26/2037. | 1FM....
12647TH BC 9 |CSMC 2013-8R 4A2 - CMO/RMBS. .. | 06/25/2020. | PaydOWN............coooirreiriiiniicnissniienniins [ e | e 174703 1110 216,938 | oo, 157,456 275004 | 0] 4269 | 0 4,269 | ........ 0 12/30/2036. | 1FM....
126670 CJ 5 |CWL 2005-11 AF4 - RMBS .| 06/01/2020. | Paydown..........ccoevenrinnivciiinrieriiniinninens [ evveinesineniinnienniens | e 147,070 | 1 147,070 | e 80,753 ..137,761 03/27/2034.
12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS. .. | 06/01/2020. | Paydown .....110,355 116,892 04/25/2035.
12667F RE 7 |CWALT 2004-J6 1A1 - CMO/RMBS <o | .- | 06/01/2020. | Paydown 08/25/2024.
12667F VF 9 |CWALT 2004-J10 4B1- CMO/RMBS..........ccoovsvvrimnrrinens .. | 06/01/2020. | Paydown 10/25/2034.
12668A 4C 6 | CWALT 2005-IM1 A2 - RMBS.........ccccovnriiniianes .. | 06/25/2020. | Paydown 01/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 - CMO/RMBS .. | 06/01/2020. | Paydown 87 |05/25/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS. .| 06/01/2020. | Paydown..........c.ovvvniinriiciinrieciiniiinsineis [ v | covennnnn 94,867 | 153,129 | L 46,535 924 | 04/22/2036.
126694 HN 1 |CWHL 2005-25 A9 - CMO/RMBS .. | 06/01/2020. | Paydown 2,482 80 | 11/25/2035. .
126694 QJ 0 |CWHL 2005-HYB8 4A1 - CMO/RMBS .. [ 06/01/2020. | PaYAOWN...........cvvorreiniiereiiereineneienniins [ eevereirenesiienesnsnens | cvoveeeenn: 38,721 | 059,628 | ceec 54131 | 056,984 | 0 | 871 | 12/20/2035. | 1FM..
126694 UJ 5 |CWHL 2005-31 1A1 - CMO/RMBS .. | 06/01/2020. | Paydown 6,843 0 92 0 92 | o 0 | v 7,908 | o0 | o0 | eeeeieen0 | s 117 | 01/25/2036.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS... .. [ 06/01/2020. [ PaydOWN...........cvvomieeriienieieneiieniienniins [ eorereiireneninenesnenens | ceveveneene 1,465 | i 1,465 | L 1,467 0 5 0 5 27 | 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 - CMO/RMBS.... .. | 06/01/2020. | Paydown 2,031 0 21 0 21 37 | 05/25/2034.
12669G BY 6 |CWHL 2004-HYB7 1A1- CMO/RMBS .. | 06/01/2020. | PaYAOWN..........cveemiirrrieriieniineniineniins | eernreiiensiinsseiennes | cevvereenen8,453 | 8,453 | s 8,490 | ..ccrn8,332 | i 0 | e 120 | oo (U 120 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 - CMO/RMBS .. 1 06/01/2020. | Paydown............coovrveiriinrinnisnniinnniens [ | e 12,191 | 12,191 | 12,245 0 207 0 207 | ......... 0 11/20/2034.
12803P AB 4 |CAJUN 2017-1 A2 - CMBS .. 1 05/20/2020. | PaydOWN...........cooorveiriiericnieeniisnniins [ eevereirenesreneiinnnens | cvivereenn 15,0000 | 115,000 | e 14,884 | ... 14,933 | (U 67 | oo 0 [ 67 | ... 0 cereenn. 488 | 08/20/2047.
134429 BE 8 |CAMPBELL SOUP CO .. | 04/01/2020. | Call @ 100.00. 0 0 0 0 0 0 [ 0 | o0 | (VI IR (U 0. 132,596 | 03/15/2023.
14575H AA 6 |CAUTO 2016-1 A - ABS. . | 06/15/2020. | Paydown cerrrenenn 20,636 [ e 20,636 | ........ 20,629 0 5 0 I — 0. 20,636 | ........ 0 0 0 389 |02/15/2046.
14855) AB 1 |CLAST 161A-ABS .. | 06/15/2020. [ PQYAOWN. .....ouvvrirriinirnieisnseiersnisiens | veerersssisenssssssnnnns | ovenenens 101,042 | .......... 101,042 | ...... 100,929 0 93 0 93 | (V] 101,042 | ........ {1 R 0 [ o 0 [ 2,069 | 08/15/2041.
15673L AA 5 |CERBXXIA-CDO .| €| 04/15/2020. | PAYAOWN..........ocvoomriereieriiereiseneineniins | eoieneiiesesienesienens | eoeeeiens 736,692 | .......... 736,692 | ... 736,692 0 37 0 37 | 0 | oo 736,692 | ........ 0 [0 [0 | 12,607 | 10/15/2027.
156777 ZZ 0 |CERES, ROCKLIN, SAN PABLO & SAN RAFAEL.. .. | 06/08/2020. [ DIFECL......v.vevreerererircirerisersierssssseensenins | veeesssseesesssssnnes | oerens 1434211 | ... 1,434,211 |...1,428,319 | ......1,066,115 | ...ccoverneend 0 . 1,460 | ... 0 [ o 1,460 | ......... 0 o 1,434211 | ... 0 [ e | eiviiennl0 [ 30,422 | 11/20/2026.
16159W AC 8 |CHASE 2019-1 A3 - CMO/RMBS.... .. | 04/01/2020. | Paydown 265,767 | ..oovvverrererenn0 | viiieiinnnd0 | i(6,166) | o l0 | . (6,166) | ...o...0 | ... 259,601 | ... 0 0 0 2,272 | 03/25/2050.
16159W AC 8 | CHASE 2019-1 A3 - CMO/RMBS.... cer |+ [ 06/01/2020. | PaydOWN..........oorvviriinriinrisnissnisnnes | e | e 491,660 | .......491,660 | ... 503,337 | o0 | 0| L (ILBTT) | 0] (11,677) |0 491,660 | 0 0 0 6,333 | 03/25/2050.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS..........cocoovvrviinrrianeeens .. 1 06/01/2020. | PaYAOWN..........cccvvomrririicniiieniiieniinnnnins [ eoveneirenensnneinennns | coeveneeneni 2221 | i 127 | s 1,590 | oo 1,557 | 0 | 0 | 0 40 0| 2,221 0 0 0 32 | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS..........cocovemrieriricirnes .| 06/25/2020. [ PaYAOWN.......ocvvrrireriiinernrieisersiersnineiens [ vevverssnisenisnsssnns | conninennn20,044 | 20,044 | . 14,401 | 13,619 | il | it (167) | viee0 e (167) | 0 | 20,044 | {1 0 [ e (V1 I 460 | 11/25/2036.
16165Y AV 4 |CFLX 2007-M12F6 - RMBS..........ccocovvrmrrrirannens .. | 06/01/2020. | PaYAOWN............cooomrrerrieniiieniiseniieeniins [ eoveneisenesisenennenens | erenen.872,098 | ... 187,520 | oo 162,739 | ... 148,999 | o0 | 984 | 0 984 |0 ] 672,096 0 0 0 3,663 |08/25/2037.
17181C  AA 6 |CIMLT 181 A-RMBS .. | 06/20/2020. | Paydown 58,673 | .oevereen58,672 | o0 | i [0 [ | 0 | 58,673 | i 0 0 0 597 |03/20/2043.
17307G  4H 8 |CMLTI 2006-WF1 A2C - RMB ceee | -+ [ 06/01/2020. [ PaYdOWN.........covevreciecrieniiinneieeniens [ eovenenreneireneninnens | ceereneenen 219 | 2,919 | 0 | 929 | 0 |8 |0 i 0| 2919 | 03/25/2036.
17307G  TY 4 |CMLTI2005-3 4A1 - CMO/RMBS........coovvvvvireririiririnirernns .. 06/01/2020. [ PaYAOWN.......ovvrivreririrernrieisereiersnineiens [ veeverssnineninnisssnnns | onvnereen30,749 | 133,632 | oo 08/25/2035. [ 1FM...........
17307G VN 5 |CMLTI 2005-WF2 AF7 - RMBS .. | 06/01/2020. | Paydown 08/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 - CMO/RMBS.... .| 06/01/2020. | Paydown 04/25/2036.
17312V AA 6 |CMLTI 2007-6 11A - CMO/RMBS .. | 06/01/2020. | Paydown 03/25/2037.
18976G AR 7 |CMALT 2007-A6 A16 - CMO/RMBS..........ccccosvvmivinriiis .| 06/01/2020. | Paydown 06/25/2037.
19421U  AA 2 |CASL 2019-A AT -ABS.....ccoviererrinerierirenieeens .. | 06/25/2020. | Paydown 12/28/2048.
20267U AA 7 |CBSLT 2016-B A1-ABS .. | 06/25/2020. | Paydown 10/25/2040.
21075W CJ 2 |CONHE 1996-1 A7 - RMBS .. | 06/01/2020. | Paydown 03/15/2027.
210795 QB 9 |UNITED AIRLINES INC - ABS. .. | 04/29/2020. | Paydown..........cccoevenrinriivciinriiciiniiinninnns [ v | eovenen 124,603 | .00 124,603 | ......126,370 | ......... 125,635 | ..coociicennl0 | et (1,133) | 0 | e (1,133) | 04/29/2026.
21872M  AA 0 |CAFL 182A-CMBS .. | 06/01/2020. [ PaYAOWN...........cvvomceecieieeeienesnceienneens | eovereiienesseneninnens | evevennenn 17,524 | i 17,524 | 7,524 | 17,623 | 0 | |0 i 11/15/2052. .
21872N AA 8 |CAFL2019-3A-CMBS.........ccooooiirviierriierriis .1 06/01/2020. | PaydOWN...........coviiiiririniiciieniniiniins | e | cenieenrnn 20,434 | 10 26,434 | 126,433 | 26,433 | o0 | |0 1 10/17/2052. | 1FE............
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227170 AE 7 | CRNN 2013-1 NTS = ABS.....coriririrriiniieeiieeieessecseiins C | 06/18/2020. | Paydown 61,909 | oo (V1 I 591 | o 0 | e 591 0 0 04/18/2028.
23242L  AB 9 |CWHEL 2006-F 2A1 - RMBS .. | 06/15/2020. | Paydown . 13,453 0 52 0 52 0 0 07/15/2036.
23342K AC 8 |DRB2017-AA2B - ABS .. | 06/25/2020. | PaYAOWN.........covvevmrrirrrirerrieniiseniinennins | eereneeisneinnesnnnnes | e 136,592 | 1000 174,339 | L. 170,485 | ......... 171,228 | oo 0| ....(34,636) | ...ccco0.... 0. (34,636) 05/27/2042.
23359 AA 7 |DTV AMERICA CORPORATION. .| 06/19/2020. | NON-CASH BROKER .....600,000 600,000 0 0 0 0 06/19/2020.
247358 AA 2 |DELTAAIR LINES INC - ABS. .. | 05/07/2020. | Various 0 (29) 0 (29) 11/07/2021.
25150M AC 0 |DBALT 2007-RAMP1 A2 - RMBS.... .. | 06/25/2020. | PayOWN........ovvrrrrrrirerierierineerenisninnens | eovverneeisneseenennins | cvinerrnenn22,096 | 022,056 | 1000 17,369 | 119,025 | oo, 0] o 3,031 | e (U IO 3,031 | o0 | 22,056 | o0 [ (U 0 12/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 04/01/2020. | Paydown 0 0 0 0 0 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 06/25/2020. | PaydOWN.........ceoeverrieerierieeenenisnisernens | coverienisennesinsnnns | ceneennn 100,692 | ... 102,386 | ........94,350 | ..........100,602 | ....coccceeernl0 | e 5,328 5,328 0 0 02/25/2037.
251510 DP 5 |DBALT 2005-2 1A7 - CMO/RMBS .| 06/01/2020. | Paydown 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS .. | 06/25/2020. | Various. 04/25/2035.
251510 MD 2 |DBALT 2006-AB1 ATA - RMBS.........coooomiimerinrirerirecireenns .| 06/01/2020. | Paydown B8 | 3,954 | 0 | 75 | 0 [ 75 0 | 5,831 |0 [ (11 0 02/25/2036.
25470X AE 5 |DISH DBS CORP .. | 05/07/2020. | Various. ,050,000 |....1,033,500 | ...... 1,045,168 | ....ccocoeeeens0 | 001,103 | 0 | 1,103 | 0 | 11,046,271 |0 e 15,604 | ......... 15,604 06/01/2021.
25755T AG 5 |DPABS 2017-1 A22- ABS... .. | 04/25/2020. | Paydown 22,500 22,379 22,427 0 0 07/25/2047.
25755T AJ 9 |DPABS 2018-1 A21- ABS... .. | 04/25/2020. | Paydown 2,500 2,500 2,500 0 0 07/27/2048.
25755T AK 6 |DPABS 2018-1 A22- ABS... woor | - | 04125/2020. | Paydown 3,749 0 1 0 1 0 0 81 | 07/27/2048.
258258 AA 0 |DORIC NIMROD AIR FINANCE ALPHA LIMITED 2........... C | 05/30/2020. | Paydown 64,342 0 3) 0 ©)) 11/30/2024.
26208L AA 6 |HONK2015-1A2- ABS..... . [ 04/20/2020. [ PAYAOWN.........cocvvvrercirrriseirerierineernenins | serseesvimnssnensnsnenseens | veeveenernes 15900 | ivienicennn 7,500 | e 7,653 | i 7,540 | i (V1N I (40) | ovvenne (U (40) 07/20/2045.
26208L AC 2 |HONK2018-1A2-ABS..... .. | 04/20/2020. | Paydown 0 (0) 0 (0) 04/20/2048.
26224H AA 5 [DRUGC 161 A= ABS......coviirieerieriesirseeissiesssensesisseenns C | 04/15/2020. | Paydown 0 (3) 0 (3) 04/15/2027.
26224H AE 7 |DRUGC 171 A2 - ABS C | 04/15/2020. | Paydown 0 3 0 3 04/15/2027.
26817R  AB 4 |VISTRA CORP .| 06/01/2020. | Call @ 100.00........co.everrerrirerrrreneirerins | weverenerinseirseisennns | 001,009,790 | .......1,000,000 |....1,002,500 | ..ooovvvvrernrrnc [ v, (V1 I (X [ (U I (51) [ ovevnc0 | 11,002,449 | .....i0 | e (2,449) | .......... (2,449) | ....... 39,165 | 06/01/2023.
26829C AZ 0 |GLGU 2015-7 AX-CDO.. «er | .. | 04/20/2020. | Paydown 0 37 0 37 04/22/2030.
26848* AA 9 |EDX/GE VII CTL 3.29 01/15/2030........cnrvrmrerrrrrererrerennns .. | 04/15/2020. | Paydown 0 0 0 0 01/15/2030.
26857E AA 6 |ELFI19AA-ABS .. | 06/25/2020. | Paydown 671,994 | ......671,856 | .........671,857 | ..cccvvrrnnncd (V1 R 137 | s (V1 I 137 03/25/2044.
28108P AA 4 |ESLFT 2012-A AP - ABS . [ 04/01/2020. [ PaydOWN.........oorviiiiniiniienisinsisniis | cevveiissisnisssinnns | e 15,646 | i, 15,646 | ........ 15,725 0 2 0 2 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT - ABS .| .. | 04/01/2020. | Paydown 16,461 0 4 0 4 10/01/2025.
282523 AK 5 |GUGG4 1828 S2R - CDO.... . | C | 04/15/2020. { Paydown 0 0 0 0 . 10/15/2031.
28618W AA 2 |ERL2014-1A1-ABS .. 06/19/2020. [ PAYAOWN.......ourvrrerrieirireiernereiersninseens | veensisessnsnnisnnns | onrenennnd1,180 | 141,180 | ........39,816 | ........... 40,702 | ..o, {0 478 | e (V1 I 478 .0 0 384 | 04/19/2044.
28852E  AA 7 |ECLO A= CDO....ciriierieeiineiieeiesisseesesissssessessssenns .. | 05/15/2020. | Paydown v 119,769 | 119,769 | 119,769 | ... 0 24 0 24 | 0] 119,769 |0 [ (U1 0 | e 2,123 | 02/15/2029.
29445U AB 1 [EQLS 2007-1 A2B - RMBS.......ccoovvirvermriernireiiierisienines .. | 06/25/2020. [ PQYAOWN.......ouvvrrirriiinerrieinersiersnisseens | reeerissesssssssssnnens | ovenenens 141,646 | .......... 141,646 | ...... 17,699 | oo 124,386 | ...covevvreeee 0 [ 17,260 | oo 0 [ e 17,260 .0 0 890 | 04/25/2037.
30069L AA 6 | XAN 2019-RSO7 A - CDO C | 06/17/2020. | Paydown 53,151 53,151 53,151 53,151 0 0 574 | 04/17/2036.
30290U AL 3 |FREMF 2012-K22 C - CMBS .. | 04/09/2020. | RW BAIM..........oorivmierrirrirniineiseiiiniienes | ceneeississeisinsieniis | cereenenns 997,500 | ...... 1,000,000 | ...... 997,813 | ..........997,686 | ..ccocoeiieinn0 | o268 | 0 26 | 0] 997,713 |0 [ [VAK)) I (213)] ....... 13,830 | 08/25/2045.
317579 AA 8 |FINS 151 A= ABS.....ooicrieiceisriseriesiesseesssssessensenes . [ 04/30/2020. [ PAYAOWN.......cooorvrnereierierieneneersninsinns | cervnenseninsseseninnnns | verennen.814,430 | .....614,430 | ...l 614,430 | .........614,463 | ...coccccven0 | coieiein(32) | w0 | iiieieeen(32) [ ciee0 | 614,430 | o0 [ (V1 0. 15,361 | 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS .. | 06/25/2020. | Paydown.........c.oovuervinrineiiveinninniiniicnnis | v | e 136,723 | 1 136,723 | L, 120,868 0 0 831 | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 - RMBS .. | 05/26/2020. | Paydown 53,986 0 0 279 | 07/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 - CMO/RMBS. .| 06/01/2020. | Paydown 02/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS... .. | 06/01/2020. | Paydown . . 11/25/2035.
32113) CG 8 |FNLC 2005-4 A4 - RMBS.... .. | 06/25/2020. | Paydown .300,336 | ...... 256,881 0 0 2,314 | 02/25/2036.
34417Q AA 6 |FOCUS 2018-1 A2 - ABS.... weer | - | 04/30/2020. | Paydown , 21500 | 7,500 7,501 0 1) 0 (] e | v 7,500 | 0 | s (U (U I 194 | 10/30/2048.
350400 AA 9 |FFIN2017-1 A= ABS...iiiiieieeieseissiesssesiee s .| 06/15/2020. | PAYAOWN........oouvvrrinieriierireeireeissiseisens | cerneesssissesssnsiesins | ceserins 117,808 | .covvnee 117,808 | ...... 17,791 | e M7,799 | oo (V1 I 10 | v (1 [ 10 |0 | 117,808 | 0 | (01 0| e 1,610 | 07/15/2033.
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35041 AA 3 |FFIN2019-1A-ABS .. | 06/15/2020. | PaydOwn..........cooiiiiiiiieiiiiniisniseiiens [ e | e 432,748 | ......... 432,748 | ... 432,681 ...432,153 11/15/2034.
357081 AE 8 |FREMF 2015-K720 B - CMBS. .. | 04/17/2020. | RW BAIMQ..........oevververrierirerisriseisssiennes | sossisessssssssssensins | oneens 1,015,375 | ....... 1,000,000 o 08/26/2047.
361856 DX 2 | GMACM 2004-HES5 A5 - RMBS .| 06/01/2020. | Paydown.........c.oovuervvnrineiiciiinninnieniiennns [ everieeiiveniisniinniens | cveerenenn 1,725 | 21,725 | 0| v 13,189 09/25/2034.
36185M AJ 1 | GMACM 2005-AF1 A2 - CMO/RMBS.. .. | 06/25/2020. | Paydown 5,536 6,317 07/25/2035.
3622EA AA 8 |GSAA2007-3 1AA - RMBS .. | 06/25/2020. | Paydown 03/25/2037.
362341 7S 2 | GSR 2006-1F 4A1 - CMO/RMBS. .. | 06/01/2020. | Paydown 02/25/2036.
36242D BZ 5 |GSR2004-9 B1- CMO/RMBS, .| 06/01/2020. | Paydown 08/25/2034.
36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS .| 06/01/2020. | Paydown 12/25/2034.
36242D UQ 4 |GSR2005-AR14A1- CMO/RMBS.. .| 06/01/2020. | Paydown 01/25/2035.
36242D VY 6 |GSR 2005-AR14A2 - CMO/RMBS, .| 06/01/2020. | Paydown 01/25/2035.
36655Y AB 3 |GARR2018-1A1T - CDO .. | 06/22/2020. | Paydown 03/22/2027.
36828Q QH 2 | GECMC 2005-C4 AJ - CMBS .. | 04/01/2020. | Paydown 0 0 11/10/2045.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR...|.. | 06/01/2020. [ PAYdOWN..........ccoomrereerrrinerncrierineernenins | serveesnsenenssninneess | cevvinerens 18,568 | cirinrrnr 13,566 | oece. 13,422 16,616 09/01/2034.
40423X AB 8 |NZES 2018-PLS1 A - CMO/RMBS .. | 06/25/2020. | Paydown .....162,576 162,577 01/27/2048.
40423X AC 6 |NZES 2018-PLS1B- CMO/RMBS .. | 06/25/2020. | Paydown 01/27/2048.
40423X AF 9 |NZES 2018-PLS2 A - ABS... .. | 06/25/2020. | Paydown 02/25/2048.
40423X AG 7 |NZES 2018-PLS2B - ABS... .. | 06/25/2020. | Paydown 02/25/2048.
40432B  AA 7 |HALO 2007-2 1A1 - CMO/RMBS .. | 04/27/2020. | Paydown 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 - CMO/RMBS .| 06/01/2020. | Paydown 09/25/2037.
41161P  EZ 2 [HVMLT 2004-5 3A - CMO/RMBS.........ccovvvverrrierrrircirerins . | 06/01/2020. | Paydown 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A - CMO/RMBS.... .| 06/01/2020. | Paydown 08/19/2034.
41161V AC 4 |[HVMLT 2006-7 2AA - RMBS .. 06/19/2020. [ PYAOWN.......ouvvrierrieiieiriernnisierssnissiens | veveseneessnnssisnnnens | orenenenn 389,748 | ... 346,183 | ...... 254701 | ......... 276,030 09/19/2036.
41162N  AC 1 |HVMLT 2006-14 A1A - RMBS .. | 06/19/2020. | PaydOWN.......oovvreererieiericrierenenssninens | eveernenneniissisennns | eeneeennni287,903 | ... 237,903 | ... 183,465 | .......... 185,408 02/19/2037.
411707 AB 8 |HNGRY 2018-1A1-ABS .. | 06/20/2020. | Paydown 8,486 8,491 06/22/2048.
411707 AD 4 |HNGRY 2018-1A2- ABS .. | 06/20/2020. | Paydown 5,000 06/22/2048.
42806D AH 2 |HERTZ 2015-3 A - ABS.......ooiviieiirieirinsiersisssiesssissines . 1 06/25/2020. | PAYAOWN..........vvriviirirneierinreiersssineienis | corerissessssisesnnnes | corennn: 588,961 | ..........588,961 | ... 582,335 , 09/27/2021.
42806D CN 7 |HERTZ 193 A-ABS . | 06/01/2020. | Various 4,999,976 | ......4,999,977 | .0 | erein(248) | i l0 | (248) | 0 | 4,999,729 | ........ 0]...(136,876) | ...... (136,876) | ....... 58,337 | 10/27/2025.
42809H AG 2 |HESS CORP o+ [06/03/2020. | JP MOFGaN......ccovimivrirriersririrerississinnsens | veverssseensenssnesns | oernes 5,100,000 | ....... 5,000,000 |....4,989,500 | .......4,992,542 | ......cccce...0 | coerrin 377 | il [ el 377 | 0| 4,992,920 | ........ 0. 107,080 | ....... 107,080 | ..... 145,722 | 04/01/2027.
43133A  AA 5 [HITR 2018-1 AT = CDO.....cvourrririrrireirerieerenieniseiseninns C | 04/10/2020. | PAYAOWN..........cveurerrirrricerninerieriessseens | veessessssssenseninee | wonereens 222,196 | .......... 222,196 | ...... 217,752 | ..218,092 | 0 | b 105 | 0 | 4105 | 0] 222,196 | ........ (VI I (U1 0 | e 3,707 | 10/11/2038.
43283A AA 3 |HGVT 2017-AA-ABS .. | 06/25/2020. [ PQYAOWN.......ouvvrrirriiinerrieinersiersnisseens | reeerissesssssssssnnens | ovenenens 146,597 | .......... 146,597 | ...... 145,836 | ... 145976 | ..coovrinnl0 | o821 | 0 | 821 |0 ] 146,597 0 [ 0 [ e (V1 I 1,625 | 12/26/2028.
43285H AA 6 |HGVT 20AA-ABS .. | 06/25/2020. | Paydown 26,423 26,423 26,422 | o0 | 0 2 [0 2 | 0| 26,423 | 0 0 0 30 | 02/25/2039.
43739E AP 2 |HMBT 2005-1 A1 - RMBS .. | 06/25/2020. | Paydown.........cccovuvmrinrineiierinrisinininnns [ v | cveenenenn 24,448 | i 24,448 | ... 21,482 | coen22,191 | i, 03/25/2035.
43739H AA 8 |HMBT 2006-2 A1 - RMBS........ccomirmerimerrerieriseesereseniens . | 06/25/2020. | Paydown 79,175 | ... 69,278 | oot T2,475 | o, 12/25/2036.
440405 AE 8 |HORZN 181A-ABS .. | 04/15/2020. | Paydown 2,450 2,450 12/15/2038.
44040H AA 0 |HORZN 2019 A - ABS .. | 05/15/2020. | Paydown 07/15/2039.
45254N  MZ 7 |IMM 2005-2 1A2- RMBS.........ccccccounee .. | 06/25/2020. | Paydown 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 - RMBS .. | 06/25/2020. | Paydown 08/25/2035.
45257E  AB 0 |IMSA 2006-5 1AB - RMBS, .. | 06/25/2020. | Paydown 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 - CMO/RMBS. .. | 06/25/2020. | Paydown 02/25/2035.
45660L LP 2 |INDX 2005-AR7 4A1 - CMO/RMBS...........ccccovvomriivcrinrirns . | 05/01/2020. | Paydown 06/25/2035.




11°'6030

Statement for June 30, 2020 of the G REAT AM E Rl CAN | N S U RAN C E COM PANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total Foreign
Other- Foreign Exchan
F Than- Exchan ge Bond
0 Current | Temporary ge Gain Interest / NAIC
r Unrealized Year's | Impairmen Total Change | Book/Adjusted | (Loss) Stock Stated | Designation
ei Prior Year Valuation | (Amortizati t Change in in Carrying Value | on Realized Total Gain | Dividends | Contractual | and Admini-
g| Disposal Number of Book/Adjusted | Increase on)/ Recognize| B.JA.C.V. | BJA.C.| atDisposal | Dispos| Gain (Loss)| (Loss)on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion d (11+12-13) V. Date al | onDisposal | Disposal | During Year Date Symbol
45660L LQ 0 |INDX 2005-AR7 5A1 - CMO/RMBS .. | 06/01/2020. | Paydown 3,769 4,340 0 06/25/2035. | 1FM....
45660N X9 1 |INDX 2004-AR6 5A2 - CMO/RMBS .| 06/01/2020. | Paydown 1,630 1,649 0 10/25/2034. | 1FM....
45686@ AB 0 |INFRASTRIPE LLC........ccccoviiiiiiinisiiccreissssis . | 06/30/2020. | Direct. 2,950 2,952 0 09/30/2024. | 2PL.
46590B AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS...... | .. | 06/01/2020. | Paydown ..210,299 210,290 0 06/17/2041. | 1FE.
46591K  AC 7 |JPMMT 198 A3 - CMO/RMBS.........cooviereirrrinerierirerireenns .| 06/01/2020. | Paydown ...1,211,581 1,211,540 03/25/2050. | 1FE.
46617Y AP 8 |JFIN 2015R A2R = CDO.....ccouuverieirierieeieesseeiesrienienes C | 06/15/2020. | PAYAOWN..........coouverrirrereerenirerieriessreeens | eveesessssssnenseninnee | sonerinens 896,747 | .......... 896,747 | ...... 896,747 896,456 0 03/16/2026.
46619U AB 5 |APEXC 2017 AF - CDO .. | 04/24/2020. | Paydown 22,171 22,171 22,171 22,173 0 04/24/2029.
46619X AA 1 |HENDR 2015-3 A- ABS .. | 06/15/2020. | Paydown 23,330 23,331 0 03/17/2070.
466247 UG 6 |JPMMT 2005-A6 7A1 - CMO/RMBS.... .| 06/01/2020. | Paydown .37,608 08/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .| 06/01/2020. | Paydown 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 - CMO/RMBS .| 06/01/2020. | PaydOWN.........cvvorrrrierrerierirneereninnsinens | eevneenensnseeseeneninns | cevnerensen2,820 | i 25,628 | 1,993 | i 18,807 | o, 0 03/25/2036.
46630P AP 0 |[JPMMT 2007-A2 3A1 - CMO/RMBS.... .| 06/01/2020. | Paydown 0 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS.... .. | 06/01/2020. | PaydOWN........ovevmcerrrierrerierineesenisnsinsens | eeveeenensnseenseeneninns | ceineeennen2,188 | 129,188 | 100 23,679 | iiiirni25,255 | oo, 0 07/29/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS .| 06/01/2020. | Paydown 0 11/26/2036.
46633M AM 1 | JPMRR 2009-6 2A2 - CMO/RMBS, .| 06/01/2020. | PaydOWN.........covorermrinrirerierieeirneeinnsinees | eeveeeneninseinseiennnns | cevneeennen 11,398 | 1iiii0012,036 | i 1,216 | 0 [ s 0 04/26/2035.
466365 AA 1 |JACK2019-1A2l - ABS .. | 05/25/2020. | Paydown 0 08/25/2049.
46637U AA 5 | JPTEP A- CMO/RMBS .| 06/01/2020. | PaYdOWN........orevmrrrineirerierineiseninninens | eevneeneninseiseenennns | e 458,119 | oii 458,119 | ......442,085 | ......... 443,602 | ...ccooeonneen. 0 10/27/2042.
46637V AA 3 |JPTEP A- CMO/RMBS .. | 06/01/2020. | Paydown 0 09/17/2042.
46639A AA 7 |JPTEP A-CMO/RMBS .| 06/01/2020. | PaydOWN........ovvvnirrrieirerierirneinenissinens | eevnevnenssneeseeseninns | ceinenennen04,291 | 164,291 | 81,719 | 61,944 | 0 12/27/2042.
46645A AB 7 |JP MORGAN RESECURITIZATION TRUST SERIES........ .. | 06/25/2020. [ PaYAOWN.......ourvrrerririnireiernerseeersninseens | veensississnsniennns | corennnnn 223,540 | ... 223,541 | 1...204,819 | .........215,096 | ..ccovvrrreren. 0 06/26/2047.
472320 AA 8 |JMAC 08R1A - CMO/RMBS .| 06/01/2020. | Paydown 74141 | ... 54,237 | covvns 59,262 | ..ovvrrcrin 0 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1 - CMO/RMBS..........coovvirernrireiririnnins .. | 06/01/2020. | Paydown .8,940 6,851 7,961 0 09/30/2035.
472321 AG 3 |JMAC 2008-R2 1A3 - CMO/RMBS. .. | 06/30/2020. | Paydown 8,032 .42 0 0 09/30/2035.
47232C AH 7 |JMAC 2009-R1 4A2 - CMO/RMBS <wer | - | 06/01/2020. | Paydown . T756 | 7,705 | oo 7756 | oo 0 06/21/2037.
47232D AA 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......... .. | 05/25/2020. | PaydOWN........ovvveeririneiernerineeneenssninens | eveerneeneninseisensens | sennerenenn83,915 | i 89,914 | ........ 78,048 | ..o 89,381 | oo 0 04/25/2037.
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/01/2020. | Paydown.........oviveriniierierieeinninninens | e | ceviveninennn8,222 | v, 8,222 8,222 8,171 0 09/01/2036.
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/01/2020. | Paydown 0 0 0 09/01/2036.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. 06/01/2020. [ PaYAOWN.......ovvrrereririrernrieinerseiersnineirens [ vevversvineninnssnnnns | conninereen b AT | i AT,4T9 | 45,016 0 09/01/2036.
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......... | .. | 06/01/2020. | PAYAOWN.........vvrriverirrerierineerneenssiseninens | eovevinerineesneesnnnnns | conersensnneninenens0 | e 41,008 | e 13,837 | voovernn24,084 | oo 0 09/01/2036.
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......... .. | 06/25/2020. | Paydown .0 0 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/25/2020. | Paydown 0 8 0 09/25/2036.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 06/01/2020. | Paydown..........ccovvvnrinnivcrinriiniiniinninens | cveeivesinsninnienniens | conennnnn 36,410 | 136,410 | e 16,082 | ............ 28,820 | .o 0 05/01/2036.
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/25/2020. | PaydOWN........orvrmrvrireriereneererisninennens | weneninseisensseninnnnns | sevnnennendy 198 | 4,198 | e 1,538 3,846 0 12/25/2036.
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 05/25/2020. | Paydown 12/25/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/01/2020. | Paydown 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. 05/01/2020. | Paydown 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 06/01/2020. | Paydown 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 06/01/2020. | Paydown 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......... | .. | 06/01/2020. | Paydown 09/01/2035. .
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-RS.......... .. | 06/01/2020. | Paydown 09/01/2035. | 1FM...........
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47232D FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-RS.......... .| 06/01/2020. | Paydown..........ccvvvenrinnieriienieniiniiinninens [ cveeinesinsninniennins | e 18,174 | i 18,174 | s 12,736 .11,696 ..125 0 0 85 | 12/01/2036. | 1FM....
47232Q AA 1 | JMAC 2009-R2 1A - CMO/RMBS .. [ 06/01/2020. | PaydOWN............coooreeriicisriisniisniens [ eoveneiisneissneiinnnns | 51,989 | 151,989 | L. 50,527 | ... 47,881 0 0 861 | 11/26/2037. | 1FM....
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown..........ccovvvnrinrivciinriniiniinninens [ eveeinesieninniensiens | covvenenne 12,577 | i 12,577 | e 12,577 | oo 12,524 0 0 0 328 [02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 06/01/2020. | Paydown 0 0 0 0 0 66 |02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | PaYAOWN..........ocveomrririereriieriineniinnneins [ eevnreiireneiiieneinnnnes | ceenenenen 9,434 | 9,434 | L 9,434 9,397 1 0 0 236 | 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown 0 215 (6) 0 0 48 |02/01/2037. .
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown..........ccovvvnrineiiicninriniinsicnniiens | e | e 11,169 | i 11,169 | 4536 | ..o 7707 | o0 | 971 | 0 | 971 | 0| 11169 |0 |0 [0 09/01/2035. | 1FM..
47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown 10 16 09/01/2035.
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R .| 06/01/2020. | Paydown 0 37,286 11/01/2036.
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/30/2020. | Adjustment. 0 0 11/01/2036.
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown 2 11/01/2036.
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | PaydOWN.........vvrmvirieirieriereneerneninninens | eveerreriseeseniennsns | cvvnernnees 13,786 | 113,786 | 10 13,786 | o 13,731 11/01/2036.
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown 66 11/01/2036.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 04/01/2020. | Paydown 1,475 11/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown 2,901 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | PaydOown.........vveveririirerierinenineninninens | wvvevreneninsnneniens | evvvereneen 10,191 | 17,191 | 7,191 | e 17,093 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 06/01/2020. | Paydown 522 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown 31,209 04/01/2037.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4......... |.. | 06/01/2020. | Paydown 8,308 04/01/2036.
47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... .. | 04/01/2020. | Paydown 1,413 03/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | PaydOWN........oorvrrrrieirereerineernenineinens | eevmeenensnnisensnnninns | eevnerennen 16,072 | 116,072 | 11,498 | e 12,162 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/30/2020. | Paydown 19 03/01/2036.
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | PaYdOWN.......oorvrrerrrirerrerierirneeseninninens | evvneenenineensensnnins | cevnerennen 19,493 | 1ii0019,493 | 1100 19,210 | e 19,409 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... |.. | 06/01/2020. | Paydown . 9,128 0 0 03/01/2037.
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... .. | 06/01/2020. | PaydOWN........ovvrmeeriririnerieriesineensninens | evverneeneninseesennns | cevnerenenn 10,174 | s 10,174 | ......... 9,717 | s 10,131 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown ...10,559 .0 0 04/01/2037.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... |.. | 06/01/2020. | Paydown 01/01/2047.
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... .. | 06/01/2020. | Paydown 02/01/2036.
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 06/01/2020. | Paydown 02/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 06/30/2020. | Paydown 01/01/2047.
47760Q AA 1 |JIMMY 2017-12I - ABS .. | 04/30/2020. | Paydown 07/30/2047.
48244X AA 0 |KDAC 2017-1 A- ABS C | 04/15/2020. | Paydown 0 0 0 12/15/2042.
49255P AA 1 |KSTRL2018-1A- ABS... 06/15/2020. | Paydown 0 898 0 12/15/2038.
493268 AY 2 |KSLT 2000-B A2 - ABS... . | 04/27/2020. | Paydown 0 1 0 07/25/2029.
50196@ AA 5 |LCN NORTH AMERICAN FUND III-D LP. v | . | 04/22/2020. | CALL 0 0 0 07/24/2034.
50543L AA 0 |LAFL 2016 AT - ABS. .. C | 06/15/2020. [ PAYAOWN..........coorirrrinerirrireenneiseiserienens | eeneseessesisssiiensnnns | coneeennnn58,274 | 58,274 | i 57,143 | oo 57,523 | oo (1 I VGV 0 01/15/2042.
52520M BS 1 |LMT 2005-2 2A1 - CMO/RMBS .. | 06/25/2020. | Paydown 25,382 24,398 0 582 0 12/25/2035. .
52521R AC 5 |LMT 2007-5 1A1- CMO/RMBS........cccoovvriiriinrinniiciinns .| 06/25/2020. | Paydown............ccevuniinrivciinriiniiniinninnns | e | cerernnnn 39,253 | 1. 34,018 | Ll 24,042 | ............ 17,681 | oo 0] e 1,188 | oo 0] ?,188 | o0 | 35,253 | i 06/25/2037. | 1FM...........
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52522D AG 6 |LXS 2006-16N AA1-RMBS .. | 06/25/2020. | Paydown ...357,300 .0 11,297 | ......... 0| 424721 | 0 0 0 2,551 | 11/25/2046. | 1FM....
525241 AL 9 |LXS 2007-1 WF1- RMBS .| 06/01/2020. | Paydown .0 310 | 0. 30,693 | ..o (VI I 0 [ e (U I 459 | 01/25/2037. | 1FM....
542514 EV 2 |LBMLT 2004-1 M2 - RMBS.. .. | 06/25/2020. | Paydown 0 56 | .0 | 3,923 | 02/25/2034. | 1FM....
543190 AA 0 |LTRANIIIA1-ABS. .« | - | 06/15/2020. | Paydown .0 01/17/2045. | 1FE.
55446M AA 5 |MAACH1A-ABS..... C| 06/15/2020. | Paydown 0 10/15/2039.
55616X AN 7 |MACY'S RETAIL HOLDINGS INC... .. | 05/29/2020. | Various: 0 01/15/2021.
576433 GM 2 |MARM 2003-6 6A1 - CMO/RMBS.... .1 06/01/2020. | Paydown..........cccovvvniinrivcrinriiniiniinninens [ ceeivenissisniinnins | coverennn 30,445 | 137,445 | ....36,041 | .......35,802 | 0 | B4 | 0 12/25/2033.
576433 XA 9 | MARM 2005-1 3A1 - CMO/RMBS .| 06/01/2020. | Paydown .0 02/25/2035.
576433 XW 1 |MARM 2005-2 3A1 - CMO/RMBS.... .| 06/01/2020. | Paydown .0 03/25/2035.
576434 UH 5 |MALT 2004-9 A6 - RMBS, .| 06/01/2020. | Paydown 0 08/25/2034.
57643L LC 8 |MABS 2005-AB1 A4 - RMBS... .| 06/01/2020. | Paydown . . 0 . 11/25/2035.
590200 ZE 8 |MLMI2005-A6 1A1- RMBS.... .. | 06/25/2020. | Paydown v 156,115 | 156,115 | ...... 145,529 | .........150,303 | .cocccveeen0 | 005,812 | 0 | 5,812 | i 0. 156,115 | ... 08/25/2035.
599809 CN 8 |MCMLT 2015-1 B1 - CMO/RMBS .. | 04/22/2020. | Amherst Securities Group LLC..........cocveee | wovveemeernerinneineinns | e 4,427,750 | ... 4,450,000 |....4,365,172 | ......4,370,599 | ..o | 103,509 | o0 [ 03,509 | e (1 4,374,108 | ........ 06/26/2056.
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 .. | 06/29/2020. | Direct 1,120,800 ,120,800 |....1,120,023 1,120,800 10/30/2023.
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS .. | 06/25/2020. | PaydOWN.........cvvvrirreireineiicrierineeissinnees | eeneieeinennnsensennns | oneeennnn381,123 | 0. 336,724 | Lo, 298,907 12/27/2046.
61690P AV 3 |MSRR 13R7 10B - CMO/RMBS.. .. | 06/01/2020. | PaydOown.........cvvervrririnrinerircrnrineeinninens | wverinernenieninninns | venennen 180,995 | ... 180,995 | ... 180,768 12/27/2046.
61748H QJ 3 |MSM 2005-8SL A2B - RMBS .. [ 06/25/2020. | PaYAOWN...........cvvoreieriirieniieeniienniins [ eerereireneninenesnnnens | e 43,081 | 143,081 | Lo 39,796 11/25/2035.
61749L BM 2 |MSM 2006-8AR 6A2 - CMO/RMBS. .. | 06/01/2020. | Paydown 343 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A - RMBS ceee [ [ 08/01/2020. [ PAYAOWN.......oooomernrineirerieeirneireeissinninns | cevernenieniseissenssnnes | cenvneeenn 14 T8 | i 14,776 | e, 7,717 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 - RMBS........ccovvvrvirmrieriirneirererinnins .. 06/01/2020. [ PYAOWN.......ovvrrirriririrnrieiserssiersnineeens [ veeverssniseninnisssnns | onnrneenn88,729 | 185,729 | oo 59,875 02/25/2037.
61758M AA 5 | MSRR 2009-R2 A1- CMO/RMBS........cccosvermmrimerierierireens .| 06/01/2020. | PaYdOWN........oorvrrrrireinerierincersninninens | eemersneessnisenisnsenns | cevneeennee [874 | i 79,874 | i 82,943 04/26/2036.
62946A AC 8 [NPRL 2017-1 A1-ABS .| 06/20/2020. [ PQYAOWN.......ovvrrereririrernrieisnrsniersniseirens [ vevverissinenisnessisnnns | onnnernns86,036 | ooiein 66,036 | ..o 66,036 10/21/2047.
62947A  AA 1 |NPRL 2019-2 A1 - ABS .. | 06/19/2020. | Paydown 222,133 222,133 11/19/2049.
62947A  AB 9 |NPRL 2019-2 A2 - ABS vee | o [ 06/19/2020. | PAYAOWN........couvvrrirriririirinnirerrerinnenes | cveneiisesisnincnnenens | ceeennnn 201,788 | 1.0.201,788 | oo 201,779 201,779 11/19/2049.
63939E  AB 9 |NAVSL 2015-A A2A - ABS.....cooviviriricerneineriesesenseens .. | 06/15/2020. | PaYdOWN......coorvrrerrrieierierienernenssninens | eoveerneenensseisennns | e 182,234 | .00 182,234 | L, 182,166 | .......... 182,211 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS.......ccocovuiminiirnrrniireiininnnns .. 06/01/2020. [ PYAOWN.......ovvriirririnernrieisnrsriersnineeens [ veeverisriseninnissnnnns | convineenn 24,143 | 24,143 | s 16,055 | .oovvveinnes 8,354 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS. .. | 06/01/2020. | Paydown 6,422 3,345 10/25/2036.
64829T AA 9 |NZES 18FNT1A - CMO/RMBS... .| 06/25/2020. [ PaYAOWN.......ovvrrirririiernrieisereiersnsneiens [ veeversssisenssisssnnns | onrinenn02,348 | 150,735 | i 50,725 .50,728 05/25/2023.
64829T AB 7 |NZES 18FNT1B - CMO/RMBS... .. | 06/25/2020. | Paydown 05/25/2023.
64829T AH 4 |NZES 18FNT2A- ABS .. | 06/25/2020. | Paydown , 07/25/2054.
64829T AJ 0 |NZES 18FNT2B - ABS. .. | 06/25/2020. | PaydOWN.......oocvrcermrinerieriererseersninsennens | erverneesseesennnnnns | cevnerennenn 31,122 | 31,122 | il 31,118 31,115 07/25/2054.
65535V MJ 4 |NAA2005-AR3 1A1-RMBS.........cccoommiimmiiniiinnirerireniienens .. | 06/25/2020. | PaYAOWN.........corvvrrrrirreierrieniineniinnnnins [ eereneisenssssnesnneens | cereeennns 16,658 | 16,658 | .ooeco 13,847 | oo 13,795 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 - RMBS... .. | 06/25/2020. | Paydown 5,846 5,827 08/25/2035.
65536H BW 7 |NHELI2006-FM1 2A3 - RMBS .. | 06/25/2020. | Paydown.........c.covuviivnrineireinniniiiniiinnis | v | vorennnnn 247,882 | .00 247,882 | ... 215,658 | ......... 247,087 11/25/2035.
65538P AA 6 |NAA2007-1 1AA - RMBS .. | 06/01/2020. | Paydown 0 4,598 03/25/2047.
65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS.. .| 06/01/2020. | Paydown..........ccoevvniinriverinnieniiniinninens | cveeinenineninniennins | cvrerrnnn 93,697 | 1ii0091,620 | oo 81,178 82,385 12/29/2036.
67087T DE 8 |OAK 2002-A A3 - ABS .. | 06/01/2020. | Paydown 0 05/15/2024.
68286# AA 6 |171 SAWMILLLLC .. | 06/05/2020. | Paydown..........cccevuniinriiciierieniiniinninens [ cveivesiieninniensins | covennnen 11,883 | i 77,883 | il 77,885 07/05/2032.
693684 AA 0 |PSMC 201 A1 - CMO/RMBS, .. | 06/01/2020. | PaydOWN.......oorvrmcerrrreierierieeerneesnninens | eveerneenenissceseeinne | eonenennn 460,608 | ..........460,606 | ...... 470,898 01/25/2050. .
69374X AA 8 |PSMC 2019-2 A1- CMO/RMBS..........cccooririiniinniiciiens .. | 04/01/2020. | Paydown.........cccovueriinrineiiciinnieniiniiinnns | e | e 308,321 | 1000.305,321 | L 311,428 10/25/2049. | 1FE............
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69374X AA 8 |PSMC 2019-2 A1- CMO/RMBS..........cccooriiiiriiniiireiiens .. | 06/01/2020. | Paydown 562,742 | ...... 573,997 ...573,545 ...(10,802) 0| (10,802) | ......... 0] ......562,742 | ........ 0 10/25/2049. [ 1FM...........
69375B AA 5 |PSMC 2019-3 A1 - CMO/RMBS .. | 04/01/2020. | Paydown . 324763 | ... 329,482 | .........329.277 | o0 | (4,513) 0 | (4,513) | covvene 0 .....324,763 | ........ 0 11/26/2049. | 1FE............
69375B AA 5 |PSMC 2019-3 A1- CMO/RMBS .. | 06/01/2020. | PaydOwN..........cvoiriiieiieriiiniinnissiiens | e | e 851,644 | ......... 851,644 | ...... 864,020 (11,836) | o 0. (11,836) | ......... [0 I 851,644 | ....... 0 11/26/2049. [ 1FM....
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23.. .. | 06/09/2020. | Direct 1,269,841 ,269,841 ,267,417 1,269,841 05/02/2023. | 1PL.
70932A AB 9 |PENNYMAC CORP .. | 05/01/2020. | Various ...8,134,765 05/01/2020. | 3FE.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER .. | 06/30/2020. | DIFECE........cvuurerrerrereercrereersersseriserieninne | eeveernensneniseeseninns | eenenennn091,748 | ..591,748 | ... 591,748 12/31/2031. | 1PL.
72703P AA 1 |PLNT 2018-1 A21- ABS ... | .| 06/05/2020. | Paydown 2,500 2,500 09/08/2048. | 2FE.
72703P  AC 7 |PLNT 191 A2 - ABS.....ooiviriceieinerierienisesissssesiensiens .. | 06/05/2020. | PaydOWN.........cvvrverierirererneeinceisninerrens | ceveninenisenneniennnns | vevverenneees 159000 | viviriirnen 7,500 | oo 7,500 7,500 12/05/2049.
74042M AA 4 |PRETSL 22 A1-CDO, C | 06/22/2020. | Paydown .....169,298 ...163,826 09/22/2036.
74160M BN 1 | PRIME 2003-2 1A9 - CMO/RMBS........covverrrrerirerirriiienne .. | 06/25/2020. | Direct 33,171 10/25/2033.
74332N  AA 1 |PROG 2015-SFR3 A - ABS.....ccooniriirierieineeiseiiesiseenenes .. | 04/14/2020. | PaydOWN.......ccvvrrerrrinrinericrierinensnninens | eveeenennensinsesennns | eeeeennr.091,848 | .........691,848 | ...... 691,848 11/15/2032.
743874 AC 3 |PFMT 2020-1 A2 - CMO/RMBS .. | 06/01/2020. | PaydOWN........ocvvrmeerrrirrierierienerneeinninens | eeverrnernenisnenennns | e 195,121 | 000195,121 | L, 197,895 02/25/2050.
74387L AC 5 |PFMT 2019-1 A2 - CMO/RMBS.........oooorircrierineiinenineinns .. | 06/01/2020. | PaydOWN........oorvrmrireieinericrierirnensseinens | eeveeineesneninsisennns | eeeeennnD83,345 | .........583,345 | ... 586,718 12/27/2049.
749236 AC 7 |RALI2007-QA1 A3 - RMBS .. | 06/25/2020. | Paydown ....104,263 01/25/2037.
74928X BB 6 |RBSSP 2009-6 3A2 - CMO/RMBS........c.ovvereirrrirerinrireens .. | 06/25/2020. | PaYOWN.......oocvviirieiiciierieeisnseiineiens | ceeeeinessnseiseisnsinns | ceneeenne 58,444 | L B8AT8 | ... 55,853 02/26/2051.
74931T AG 0 |RBSSP 2012-6 4A1- CMO/RMBS........ccoovevieriniriirirciinns .. | 06/25/2020. | Paydown 33,501 02/26/2036.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. | 06/01/2020. | PaYOWN........oonrvrmirriaeieeiierieeirneesssinens | ceseesnessessseesseniens | eoeeens 1,031,635 | ....... 1,031,635 |....1,047,594 09/27/2049.
74958W AC 0 |RFMSI2007-SA12A2 - CMO/RMBS..........convvemriecrirnriinns .. | 06/01/2020. | Paydown ..10,188 | .......... 4,689 02/25/2037.
74968Q AA 5 |RBIT 2020-1 A- ABS .. | 06/25/2020. | Paydown . 689,065 | ...... 689,064 02/25/2030.
75115B  AC 3 |RALI 2006-QA5 2A1 - CMO/RMBS.........c.ovvvveveriirirnrirenns .| 06/01/2020. [ PaYAOWN.......ouvvrrirrieiieieiereicierissinnerens | vvrnsrseisnnensssnnens | cennernniennn 1,399 | i, 17,572 | ........ 93,594 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 - RMBS... .. | 06/25/2020. | Paydown AT4280 | ... 370,062 05/25/2036.
75156W AD 5 |RAMP 2006-RS4 A4 - RMBS... .. | 06/25/2020. | Paydown . 344528 | ... 305,033 07/25/2036.
75970N  BE 6 |RAMC 2005-3 AF4 - RMBS................... .. | 06/01/2020. | PaYdOWN.......ooevrrrirrirerieriseenensssinseriens | ceneninneisensseniennns | eonneneen 141,521 | i 141,521 | ...... 141,520 11/25/2035.
76110V QL 5 |RFMS22004-HS2 A6 - RMBS..........ccooooimriiiriiiiniiinens .. | 06/01/2020. | Paydown 7 0 06/25/2034.
76110V RX 8 |RFMS22005-HS1 1A4 - RMBS..........cooceoeenne .. | 06/01/2020. | PAYAOWN.......oonvrrrinirerierireeseniseinsersens | cernensssisseesssssnennns | cereerenns 242,755 | .......... 242,755 5,540 09/25/2035.
761118  BU 1 |RALI 2005-QA8 NB2 - CMO/RMBS .. | 06/01/2020. | Paydown 07/25/2035.
761118 DV 7 |RALI2005-QS12 A8 - CMO/RMBS .. | 06/25/2020. | Paydown 08/25/2035.
761118  KH 0 |RALI 2005-QS15 2A - CMO/RMBS.. .. | 06/01/2020. | Paydown 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS.. <. | .| 06/01/2020. | Paydown 02/25/2036.
76111X  TF 0 |RFMSI 2005-SA1 3A - CMO/RMBS.........ccovvrervriirirerirennes .. | 06/01/2020. | Paydown 03/25/2035.
76112B  HY 9 |RAMP 2005-RS1 A16 - RMBS, .. | 06/01/2020. | Paydown 11/25/2034.
76112B  JS 0 |RAAC 2005-RP1 M3 - RMBS..........ccoouvirimriiinriiiniiniiiens .. | 06/25/2020. | Paydown 07/25/2037.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS........coovvvrerrrirerinns .. | 06/01/2020. | Paydown 05/18/2035.
78397A  AA 2 |SCFET 2019-1 A1 - ABS....oiiiviririierieeerieeseieessiessnis . | 06/20/2020. | Paydown 03/20/2023.
784012 AA 4 |SCFET 172 A= ABS....ooiriiceeriserererseessseissseenienes . | 06/20/2020. | Paydown 12/20/2023.
78410T AA 4 |SCFET 2017-1 A- ABS .. | 06/22/2020. | Paydown 01/20/2023.
78447V AD 0 |SLMA 2013-B B - ABS.......cooooireirieirenierieeiseesesiessiens .. | 06/15/2020. | Paydown 05/16/2044.
784710 AA 5 [SCLP 161 A= ABS.....oiiiiiciieieiinsiee e .. | 06/25/2020. | Paydown 08/25/2025.
78471F AA 0 |SCLP 2016-3 A- ABS .. | 06/25/2020. | Paydown 12/26/2025. .
80306A AA 8 |SAPA2018-1A-ABS.....cccovrimrrireiririins C | 04/15/2020. | Paydown 12/15/2040. | 1FE............
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81378E AA 1 |SABR 2007-BR4 A2A - RMBS.......ccooormmrrimrrriinriinnrienns .. | 06/25/2020. | Paydown L7401 MA79 | o 10,440 ..199 05/26/2037. | 1FM....
81441N  AC 0 |SNMLT 062 A3 - RMBS........cccourrnnee .| 06/01/2020. | Paydown .260,394 262,021 260,542 . ..(148) 10/25/2036. | 1FM....
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS .| 06/01/2020. | Paydown ...1,528,287 1,628,257 | .ovvvevenn0 | 1(26,255) | ..o 0 | (26,255) 12/27/2049. | 1FE.
81748 AA 3 |SEMT 2019-4 A1 - CMO/RMBS, .. | 06/01/2020. | Paydown 716,841 .(14,166) | ... 11/25/2049. | 1FE.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS..........cocorrrerrirnrrinns .. | 06/25/2020. | PaydOWN...........cvoomrveriinniiienineneineniins [ eerereinsneinnneinnnnns | e 190,635 | 10..190,635 | L..... 195,239 | o0 |0 | e (4704) | 0 | (4,704) 03/25/2050. | 1FE.
81748M AA 6 | SEMT 2020-1 A1 - CMO/RMBS........ccovvvmererrinnes .. | 06/01/2020. | Paydown ...1,802,437 02/25/2050. | 1FE.
817743 AA 5 |SPRO2019-1 A2-ABS........cccccuunee .. | 04/25/2020. | Paydown 10/25/2049. | 2FE.
81788Y  AA 1 | 767 LLC...ooieeiiireeieciceeieste et .. | 06/05/2020. | Paydown 10/05/2022. | 2Z...
82652K AA 2 |SRFC 171 A-ABS .. | 06/20/2020. | Paydown 03/20/2034. | 1FE.
83149U AC 5 |SLMA2011-BA3-ABS......ccocomurrs .. | 06/15/2020. | Paydown 06/16/2042. | 1FE.
83404 AA 4 |SCLP2017-3A-ABS .. | 06/25/2020. | Paydown 05/26/2026. | 1FE.
83405A AA 2 |SCLP2017-1 A- ABS .. | 06/25/2020. | Paydown 01/26/2026. | 1FE.
83405R  AB 3 |SCLP 2018-1 A2 - ABS.....cooovvierireirreinerieriesiesessensnsiis . | 06/25/2020. | Paydown 02/25/2027. | 1FE.
83546D AF 5 |SONIC 2018-1 A2 - ABS.. .. | 06/20/2020. | Paydown 3,750 02/20/2048.
83546D AG 3 |SONIC 2020-1 A21 - ABS.... ... | .. | 06/15/2020. | Paydown ...8,243/125 01/20/2050.
83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS.........cccouuuuune .. | 06/20/2020. | Paydown.........cvoeveiriniirerierineeinninninens | evvernenieninnineniens | cviverennen 13,780 | i 13,750 | i 13,991 01/20/2050.
83611M  HM 3 | SVHE 2005-B M2 - RMBS.........cccoovrvmrrrcrirnrirennns .. | 06/01/2020. | PaydOWN........cvvrrerrrieinerieriereneesnsninnees | everinennennseisenans | ceveernneseD0,415 | 50,415 | i 0 05/25/2035. | 1FM..
85172M AA 2 |SLFT 2015-BA-ABS . | 06/15/2020. | Paydown ....2,000,701 05/15/2028.
85172N  AA 0 |SLFT2016-AA - ABS «.e | .. | 06/15/2020. | Paydown ...1,215,113 11/15/2029.
85208H AA 1 [SPRTE 2017-1A-ABS.....cooiicrieerernsiseiesseisisnienes C | 06/15/2020. | Paydown 32,303 32,182 | iiin32,257 | 0 | B | 0 [ 46 12/15/2037.
85208N AA 8 |SPRNTS 2016-1 A1-ABS .. | 06/20/2020. | Paydown 312,500 | ...... 312,495 (6) 03/20/2023.
86212V AA 2 |STR2016-1 A1-ABS .. | 06/20/2020. | Paydown 209,942 | L 9,936 4 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS .. | 06/20/2020. | Paydown ..15,496 | ........ 15,492 . 3 10/20/2048.
86212V AE 4 |STR2018-1A2-ABS ceevenene | - | 06/20/2020. | Paydown 16,787 | 16,781 | ... .16,781 6 10/20/2048. .
863579 C3 0 | SARM 2005-21 6A3 - CMO/RMBS.........ccoorrimirmerirerireens .+ | 06/01/2020. | PaYOWN.......oonrvrrrireirerierineesensssiseriens | ceneninseisensssniennns | crneneen 181,684 | 1o 181,519 | ... 159,361 | .cooveee 156,838 2,281 11/25/2035. | 1FM...........
863579 UL 0 |SARM 2005-15 1A1 - CMO/RMBS .. | 06/01/2020. | Paydown 07/25/2035. | 1FM.
863579 UU 0 |SARM 2005-15 4A1 - CMO/RMBS .. | 06/01/2020. | Paydown 07/25/2035. | 1FM..
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS .. | 06/25/2020. | Paydown 08/25/2035. | 1FM.
863579 XR 4 |SARM 2005-18 8A1 - CMO/RMBS oo | . | 06/01/2020. | Paydown 09/25/2035. | 1FM..
863579 ZL 5 | SARM 2005-20 3A3 - CMO/RMBS.........covvvmrvrreririeirirnens .. | 06/01/2020. | Paydown 10/25/2035. | 1FM...........
863587 AE 1 | SAIL 2006-3 A5 - RMBS .. | 06/25/2020. | Paydown 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 - RMBS... .| 06/01/2020. | Paydown 08/25/2031.
86359A MG 5 |SASC 2003-AL1 APO - RMBS .. | 06/01/2020. | Paydown 04/25/2031.
86359A WT 6 |SASC 2003-AL2 APO - RMBS .| 06/01/2020. | Paydown 01/25/2031.
86765B AR 0 |SUNOCO LOGISTICS PARTNERS OPERATIONS LP....... .| 05/07/2020. | BARCLAYS CAPITAL INC FIXED INC....... 04/01/2021.
86934N AA 7 |SCML 2018-SBC7 A - CMBS/CMO. .| 06/01/2020. | Paydown 98,630 | .......98,625 | ...........98,905 | ......ccc..e...0 | ....(36,996) | .....cc......0 | .o (36,996) 05/25/2039.
872280 A@ 1 |TCGBDC,INC .. | 06/30/2020. | Direct 1,019 0 12/31/2024.
87342R  AB 0 |BELL 2016-1A22 - ABS .. | 05/25/2020. | Paydown 3750 | 13,826 | 3807 | 0 [ s (B7) [ 0 [ (57) 05/25/2046.
87342R AC 8 |BELL 2016-1A23 - ABS .. | 05/25/2020. | Paydown 1 05/25/2046. .
87342R  AF 1 |BELL 181 A22- ABS.....coiiciieiieeiceiessesiseiessssieens .. | 05/25/2020. | Paydown (0) 11/25/2048. | 1FE............
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874074 AA 5 |TAL171A-ABS .. | 06/20/2020. | PaydOWN..........cvvvvmrrirrinrrinniineniineniins [ eenreisnesnsnninnnnns | evneenenne31,302 | 051,302 | 1000 51,925 | e 51,780 | vocvvrcvccren0 | oo (77) [ 0 [ (477) | 0| 51,302 | 0 0 0 962 | 04/20/2042. | 1FE.
87407P AA 8 |TAL2013-1A-ABS .. | 06/20/2020. | Paydown 97,470 | o0 | 30 | iienl0 | 30 | 0 | 97,500 | e (VI I (V1 0 | e 1,150 | 02/22/2038. | 1FE.
87407P AE 0 |TAL2013-2A-ABS .| 06/20/2020. | Paydown............coevmrvnriveriinrinriinniinninens [ cveeiveninenissienniens | cvverenn 19,000 | 175,000 | ........74,035 | ............ TA42T | o0 | 573 | 0 [ 573 | 0| 75,000 | e (VI (U AN 0 [ 1,109 | 11/22/2038. | 1FE.
87407P AP 5 |TAL2014-2A2-ABS .. | 06/20/2020. | Paydown 24,263 0 0 337 |05/20/2039.
87407P AR 1 |TAL2014-3A-ABS .. | 06/20/2020. | PaydOWN...........cvvemrrirrierrieriineniineniens [ eevereineneissnesnnnens | cvireeenenns 18,0000 | i 78,000 | .00 77,942 | e 77,962 | o0 | 38 | 0 | 38 | 0| 78,000 | (VI O (U IO 0 [ 1,063 | 11/21/2039.
881561 GQ 1 |TMTS 0415AL A1 - RMBS .. [ 06/01/2020. [ PaydOWN............cooourriceieneieciieneineneens [ eoeneiienesseneisnnnns | cverenen 40,378 140,378 | ........39,621 | ... 40,330 | oo [ e (84) | ciiinnl0 | (84) | 0 | e 40,378 | (VI I (U (U I 716 |07/25/2034.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS..........coovvverrriirrieniiinnnes .. | 06/25/2020. | Paydown..........cccoeveniinriieiinrieniiniinninens [ ceeivesiissisnieniins | covenrnnn 39,574 | 135,574 | Ll 30,365 | ..cccceern33,450 | o0 | o837 | 0| 837 | 0] 35,574 | L 0 0 0 225 |01/25/2038.
88315F AA 9 |TMCL 2017-1 A - ABS C | 06/20/2020. | Paydown 22,579 | ooeeeeen22,557 | o0 [ viied(89) [ 0 [ iieinn(69) | 0 | 22,488 | 0 0 0 350 |05/20/2042.
885220 KW 2 | TMST 2006-2 A2B - CMO/RMBS.... .. | 06/25/2020. | Paydown . 41,596 ceennnenn 104 | 04/25/2036.
89172P AE 9 |TPMT 2016-2 B1 - CMO/RMBS, .. | 05/26/2020. | CREDIT SUISSE SECURITIES (USA)....... | covevereverncencrirnnins | 0e..2,361,000 | .......2,400,000 |.... 2,285,119 \ 526 | ....... 41,910 |08/25/2055.
89175M AE 3 | TPMT 2018-3 M1 - RMBS......cccvoimiiiieierineeerieniseenns 1| 05/14/2020. | PIPR.....cootiirierierieeireeississeseniesiseenns ...5,728125 | ......5,765,819 | .....ccccee.0 |.....18,552 | o0 | 18,552 | .0 | .....5,784,371 | i 0 | (99,371) | ...oce. (99,371) | ..... 107,854 | 05/28/2058.
89412K AA 8 |TRAP XIA1-CDO .. | 04/14/2020. | PaydOWN.........cvreverreeerierierineeseninninens | crverinerienesennnnnns | cvinerernen 95,331 | 195,331 | Ll 90,207 | ............90,465 | ..........c.....0 | ......4,866 | .............0 | ..........4,866 | .....0 | ........95,331 | ... (VI IR [V 0 | e 1,119 | 10/10/2041.
894120 AH 1 |TRAPVIA2-CDO .. | 05/18/2020. | PaydOWN.......oorvrmereieiericrierirneesseinens | ereeeeneesnenssssisennns | eoneeennn 145,888 | ... 145,888 | ...... 145,158 | ........ 145,065 | .....cccoccce0 | 1822 | 0 [ 822 | 0 Ll 145,888 0 0 0 2,265 | 11/16/2034.
89656F AA 4 |TRL2012-1 A1-ABS .. | 06/15/2020. | Paydown .....614,985 0 0 6,522 | 01/15/2043.
89657B AA 2 |TRL 191 A1-ABS . | 06/17/2020. | PaYdOWN........oorvvirrieicrierirneesnseiseiens | ceeenneesseisensnsinns | cevnerennen 21,486 | 121,486 | Loocnd 21476 | oo 21476 | 0 | 10 | 0 [ 10 0| 21,486 | 0 0 0 342 | 04/17/2049.
89657B  AB 0 |TRL2019-2 A1 -ABS......covvirreririieiseinnriesienissesniis .| 06/17/2020. | PaydOWN........ovvvevirrireieerierineeinninninens | evvernenienisninnniens | evvnerennen 12,311 | i 72,311 | il 72,293 | oo 72,294 | o0 | e 17 |0 [ 17 0| 72,311 | (V1 I [V R (U IR 720 |10/18/2049.
89679H AA 3 |TCF171A-ABS . [ 06/20/2020. | PAYAOWN.........ourvrrernerreinerierierineirnnnins | sereseeissssnensnsnisenns | ceneneennn02,714 | i 62,714 | i 62,658 0 |80 | i | e 62,714 | 0 0 0 920 |06/20/2042.
89690E AF 4 |TRMF 2017-1 A1 - ABS .. | 06/15/2020. | Paydown 522,394 03372 | 0] 528,377 0 0 0 5,940 | 08/15/2047.
89708B AA 1 |TROPC5AL1-CDO v | C| 04/15/2020. [ PAYAOWN.........coonevninerierineireeinsisenienins | eeerneesenssssisnsenens | sveeeenens 100,437 | 100,437 | oo 89,437 0. 12,658 | ........0 | .......... 100,437 | ........ (VI IO (V1 0 | e 1,127 | 07/15/2036.
898203 AA 2 |TFINS 172 A1-CDO. ..o C [ 04/01/2020. | Paydown .0 0 0 0 {0 o0 |0 | 0 .0 0 5 |09/20/2039.
898203 AB 0 |TFINS 2017-2 A2 - CDO C | 06/20/2020. | Paydown 0 0 0 0 {0 [0 [0 [ 0 0 0 3 | 09/20/2039.
89820U AB 0 [TFINS 181 A2 - CDO.....cooririviririrericisiresisssssssiessesisenes C | 04/01/2020. | Paydown .0 0 0 0 {0 o0 |0 | 0 .0 0 0 | 03/30/2039.
89821 AA 6 |TFINS 2019-1 A1-CDO C | 05/04/2020. | Paydown 298,213 | ...... 298,213 298,213 0 0 {ieeriieeeen0 | o0 | 298,213 | 0 0 0 5,854 | 02/02/2039.
90352W  AA 2 | STEAM 2018-1 A1 - ABS......ccoomirreririieinsinernesienirssenns .. | 06/25/2020. | Paydown . 91,692 | ... 91,692 91,692 0 0) 0 () 0 04/27/2048.
91823A  AA 9 |VBTOW 161 C - ABS.....coouiirrreerierieeiseiensssnsessensneens .. | 05/28/2020. | PaydOWN.........cvoivrmirineireriereseeneninsinens | cvvenenenseninseenenens | 4,004,043 | Lo 4,000,000 |....4,000,000 | ......4,000,022 | .....cccerei0 | crein,021 | 0 [ 4,021 | i 0 06/15/2046.
91832y AA 6 [VMC 2018-FL2 A-CDO .. | 06/17/2020. | Paydown 16,482 | ....... 16,489 | o0 [0 [ iied(8) | v 0 | e (8) | e 0 10/15/2035.
92211M AC 7 |VDC 2018-1 A2 - ABS .. | 06/15/2020. | Paydown 3,750 3,750 | cvreeren 3,750 | o0 [ (0) | 0 | i (0) | 0 02/16/2043.
92257TA AB 0 [VCC 181 A-RMBS......ccoovrirvrrrrinrins .. | 06/01/2020. | Paydown 424,420 | ... 424,276 | ... 824740 | o0 | i(320) | 0 [ (320 | e 0 04/27/2048.
92257C AA 8 |VCC2019-1A-CMBS, .. | 06/01/2020. | Paydown 162,897 | ...... 162,860 | ......... 162,473 | covvvvvieeenl0 | o824 | 0 | 424 | 0 . 03/25/2049.
92259L AB 4 |VCC 201 AFX-CMBS... .. 06/01/2020. [ PYAOWN.......ouvvrrerrieiieiriernnseierssniseiens | vereseseessnsssiennnens | erenenn 189,836 | ..., 189,836 | ... 189,835 | o0 | il [ 0 1 0| oo 189,836 | ........ 0 [ 0 [ e (V1 I 1,805 | 02/25/2050.
92535V AA 0 |VBTOW 2016-2 A - ABS .. | 06/15/2020. | Paydown 2813 | 2813 | 0 [ (0) | 0 | i (0) | 0 2,813 | et 0 0 0 61 | 10/15/2046.
92922F 3N 6 |WAMU 2005-AR12 1A8 - CMO/RMBS .| 06/01/2020. | Paydown..........ccovveniinnivciinniiniiniinninens | cveeiveninsnisniennins | cvrerernnn2,226 | 052,226 | i 49,533 | ..o 49,873 | oo 0 | cooreeen189 | 0 | 169 | 0 ] 52,226 | e 0 0 0 854 | 10/25/2035.
92925C CC 4 |WAMU 2006-AR1 1AA - CMO/RMBS .. | 06/01/2020. | PaYdOWN.......oorvverrrirerieriereneessnisneinens | evnerineniseesensnnsins | cenerernenn23,890 | v 23,890 | oo 16,008 .17,080 0 [ 262 | o0 | 262 | 0 [ 23,890 | e 0 0 0 270 |01/25/2046.
92990G AG 8 |WAMU 2007-HY5 2A5 - CMO/RMBS .| 06/01/2020. | Paydown..........c.ovvvnrinmircrinrieiiniinninens [ cveeiveninsnisniennins | cvnennnn 6,416 | e 115,171 | 89,212 | ... 84,381 | i 0] .1420 | o0 | 1,420 |0 56,416 | e (V1N IO (U N 0| e 1,905 | 05/25/2037.
933636 AG 7 | WAMU 2007-HY4 3A1 - CMO/RMBS .. | 06/01/2020. | PaydOWN.......oovvrmeerrrieierierieeeneesssinens | eeveernesnenissseseenns | e 159,676 | e 159,914 | L., 151,427 | oo 150,678 | ..ooovevrnenn 0| cooreeenn 66 | ccviien0 | 766 [ 0 ] i 169,676 | 0 0 0 2,381 | 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 - CMO/RMBS.. .| 06/01/2020. | Paydown 22,571 23,187 0 0 0 358 | 11/25/2036.
93363N AB 1 |WAMU 2006-AR12 1A2 - CMO/RMBS.... .. | 06/01/2020. | PaydOWN.......oovvrevrrrirerieriererseensninninnens | crverineenseesennnnnns | cvinerennen 13,780 | 113,907 | v 13147 | oo 13,388 | oovovinnnnd 0] o105 | 0 | 105 |0 ] 13,780 0 0 0 227 | 10/25/2036.
93364F AC 5 |WAMU 2007-HY7 2A1 - CMO/RMBS.. .| 06/01/2020. | Paydown..........c.ceveniinriiciinniiniiniinsinnns [ cveivesiisniinniennins | covennnnn 48,432 | i 47,039 | Ll 39,896 | ...cooouc 40,060 | .....ccccoouee. 0] 293 | o188 | 105 | 0 ] e 48,432 | (V1N IO (U AN 0 [ 722 | 07/25/2037.
93934N AR 6 | WMALT 2006-5 2C2 - CMO/RMBS. .. | 06/25/2020. | Paydown 0 2,335 0 | oo 171 | o0 | 171 |0 | 4,422 | 0 0 0 48 | 07/25/2036. .
94353W  AA 3 |WAAV 171 A- ABS . 1 06/15/2020. | PaydOWN..........coviieiiininiiiciienieciiniins | s | 43,523 | 143,523 | L 43,523 | ..o 43,523 0 | ovveceeen(0) | e | iiicand(0) | 0 | 43,523 | (VI [ (U N 0 [ oo 702 | 11/15/2042. | 1FE............
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94945P  AA 3 |WLKRG 2017-A A - ABS .. | 06/15/2020. | Paydown [V I 196,381 | .......... 196,381 | ...... 196,186 | .......... 196,191 | o0 | 190 | 0 [ 190 | (U1 196,381 0 0 2,244 | 06/15/2033. | 1FE....
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS .| 06/01/2020. | Paydown 724,919 724,919 |...1,755,644 724,919 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS.... .. | 06/25/2020. | PaYAOWN.........covvermrerrrireriieniineniiennins | weeneiisnsinnseinnnnes | e D43,470 | . 5A3ATO | ... 549,924 12/27/2049.
95058X AC 2 |WEN 2015-1 A23 - ABS... .. | 06/15/2020. | Paydown 3,029 06/15/2045.
95058X AE 8 |WEN 2018-1A22 - AB .. | 06/15/2020. | Paydown 4,781 03/16/2048.
95058X AG 3 |WEN 2019-1 A21 - ABS... .. | .. | 06/15/2020. | Paydown reernennn 1,500 06/15/2049.
95168Q AR 1 |WSTC 2013-12BR - CDO. .. | 05/07/2020. | PaYAOWN..........ocvoomrerrririienineniieeniens [ eeereiieneiisneinnnnns | eeeeen.098,849 | 1.........098,849 | ...... 698,849 11/07/2025.
95168W AR 8 |WSTC 2014-2 ABR - CDO .. | 04/16/2020. | PaydOWN........cvvrverrrineieericrinrenceinninens | everrnennenisnenennns | e 424,695 | ... 424,695 | ... 424,695 01/16/2027.
958667 AB 3 | WESTERN MIDSTREAM OPERATING LP.........cccoocomvrrunnae .. | 04/17/2020. | Stifel, Nicolaus & Co., Inc ...6,997,340 02/01/2025.
960330 AA 8 |[WESTR171A-ABS.. .| 06/01/2020. | Paydown 12/20/2030.
96033W AA 6 |WESTR 181 A-ABS.. ..| .. | 06/01/2020. | Paydown 12/20/2031.
96033W AB 4 [WESTR 181 B = ABS......coooviririirierinerieriesesseessssneniens .| 06/01/2020. | Paydown 12/20/2031.
97064E AA 6 |WESTF 2018-AA-ABS.. .. | 06/15/2020. | Paydown ...39,724 0 1 [ 0 ...39,724 09/15/2043.
97064F AA 3 |WESTF 2020-A A - ABS.. ..| .. | 06/15/2020. | Paydown ceeverenen 45,052 0 1 I 0]......45052 03/15/2045.
98944P AB 3 |ZCAP 2018-1A-ABS. .. | 06/15/2020. | PaYOWN........coorvrnrirniieireiierierisneesseinees | soeeseisesiessssisseeiens | ceeesienes 53,963 | ............53,963 | .......53,164 | ...........53,288 | ................. (V1 I 675 | oo 0 | e 675 | ...cce.. (V1 T 53,963 10/15/2038.
G4301U AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A .. | 04/15/2020. | Paydown ....13,256 0 85 0 85 | ... 01......13256 . 11/15/2037.
G7256K AB 0 |PROP 2017-1 A-ABS . | .. | 06/01/2020. | Paydown ceenen:53,039 | ..in.53,039 | .......53,007 | 52,931 | 0 [ oo 108 | v [ 108 | .o 0]......53,039 w129 | 03/15/2042.
3899999. Total - Bonds - Industrial and Miscellaneous............ccccoeuvivens ...135,732,643 | ....136,447,940 | 133,216,846 |....111,707,352 | ........ 13,710 |....280,673 |..... 48,888 | ... 245495 | ........ 0 |....135,602,201 ..2,547,458 XXX
Bonds - Unaffilited Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19........cccvvervurvvrerniirernnns . [ 06/30/2020. [ DIMECL........ooveevrevereirerrireierecieneseissienenins | cerereessesssssiesinsens | cevvsenieiere8 01 | vveieeeennn 1,742 | 1,709 856 3 2 0 51 0 0 0 66 | 04/15/2025.
00448F AH 9 |Achilles Acquisition LLC/Closing date Te..........ccouevrereneenne .. | 06/30/2020. | Direct 204 58 0 0 0 [ — 0 0 0 4 [10/13/2025.
00452# AA 7 |Accommodations Plus Technologies LLC/Ter. .. | 05/04/2020. | DIFECL.......cooveveeerreceeeeeeeiieeieverersienieeienes | ereeienenieesesininenens | cerereennn 14,999 | 14,999 | . 14999 | ............ 14,999 0 0 0 0. 0 .0 0 520 | 05/11/2024.
00797* AA 5 | Aero Operating LLC/Term Loan 1/20 .. | .. | 04/01/2020. | Direct. 371 0 0 0 0 0 [ 0 0 0 14 | 02/09/2026.
01370# AA 4 |Alcami Corporation/First Lien Term Loan.........cc.coecvveernnes .. 06/30/2020. [ DIMECL......vurveerrererrrrrcirerirerenieisnsseisernnns | vveversesensenssnssenies | wvsnsennnee 1,172 | i 1,172 | i 1,140 1,113 32 2 0 35 | s 0 0 0 29 [07/14/2025.
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan..........c.cooeenvvervennnes .. | 06/30/2020. | Ares Capital Management...............c.cccceuu.. cevenernneesenensnnens | oeeennnn 133,726 | 1 142,794 | L 139,826 | ..ocvvrnees 86,213 | .ovvvveirens (V1 I 143 | s (11 I 143 | .o 0 ....140,435 | .......0 | cooeeee (6,710 | ..ovvve (6,710) | ......... 5,504 | 02/06/2026.
05365@ AA 4 |Avetta, LLC/Term Loan 4/18..........ccccouvvverienes 1| 06/30/2020. | DIFECL........cveorreeererererreeenreeeseinsresnseiensnnsns | eoeeeriseiennssssiennsns | evvveneenni 752 | evvivriieann 1752 | i 1,717 1,723 0 3 0 3| 0 0 0 63 | 04/10/2024.
05365@ AD 8 |Avetta, LLC/Second Amendment Tranche B T..........c.coceeeue <+ | 06/30/2020. | DIFECL........veurvrrerrerenrensseierseriseennenns | weneninsniseesseninnnns | sevnennneens 1,355 | v 1,355 | o 1,330 1,333 0 3 0 3| 0 0 0 49 | 04/10/2024.
05464# AA 2 |Axiom Merger Sub Inc./Facility B Term Lo.......c.cocovvvrvrrnnns 1 06/30/2020. [ DIFECL........cvveeeeeveeeeeevereeirerereeesrersnsnesins | cevresresensnisnieeniens | evenenieneee 5172 | el 172 | 1,130 1,134 0 3 0 3| 0 .0 0 43 | 04/08/2026.
07384D AC 6 |BelkInc .. | 05/01/2020. | Direct 23,285 22,340 | .......... 1,210 | oo 600 | .ooovrrrnnnd 0 [ 1,810 | ......... 0 | cirerrne32,336 | o0 | e (U1 (U I 715 | 07/31/2025.
07386* AA 7 |Bearcat Buyer, Inc./First Lien Term Loan.........c.ccoevverevnnns o 1 06/30/2020. [ DIFECE.....veevveeeeeeeerereeesrereseerieresesseenesnes | ceereereeeeesseenserseiens | eveereeinnesn3587 | ovveieieeen 3,557 | v, 3,461 3,467 0 5 0 51 0 .0 0 81 | 07/09/2026.
07386* AB 5 |Bearcat Buyer, Inc./First Lien Delayed D.... .. | 06/30/2020. | Direct 233 231 2 0 0 2 | 0 0 0 6 | 07/09/2026.
07386* AD 1 |Bearcat Buyer, Inc./2019 Incremental Fir.... .. | .. | 06/30/2020. | Direct. 574 574 0 1 0 LI 0 .0 0 13 [ 07/09/2026.
09523C AC 6 |Blue Angel Buyer 1, LLC/Delayed Draw Ter........c.coccvevvneee .. | 04/01/2020. | AJUSIMENL.......couvveivrcrirericineeiseienies 0 0 0 0 0 (R I 0 0 0 (0) | 01/02/2025.
09523C AC 6 |BLUE ANGEL BUYER 1LLC .. | 04/01/2020. | AJUSIMENL........oorveirciiieeiieiee s .37 0 0 0 0 0| e 0 0 0 11 01/02/2026.
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18. ..| .. | 06/30/2020. | Direct 258 258 0 0 0 0 | e 0 0 0 8 | 01/02/2026.
095777 ZZ 4 |Blue Angel Buyer 1, LLC/First Amendment.............ccccoouu.e. .. | 06/30/2020. | Direct 144 0 0 0 0 0| o 0 0 0 4 101/02/2026.
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17 o+ | 06/30/2020. | DIFECL........vvurercrerrercercnrsinserienienennenns | evvenisnineennnnnnnnns | vevnerennenn 2042 | v 2,042 | e 1,981 2,002 0 6 0 B | . 0 0 0 46 | 08/14/2023.
12713@ AA 9 |CST Buyer Company/Tranche B Term Loan 03.. ..| .. | 06/30/2020. | Direct 313 313 0 0 0 0| e 0 0 0 11 | 10/03/2025.
12721% AA 7 |CVP Holdco, Inc./Delayed Draw Term Loan.............coceevuee. .. | 06/30/2020. | Direct 134 117 1 0 0 [ 0 0 0 5 | 10/31/2025.
13119D AF 9 |Term Loan B : Callaway GOlf............cccccovvvrrrennnn. .. | 05/28/2020. | Adjustment.. 0 0 0 0 4 0 4. 0 0 0 (58) | 01/04/2026.
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13119D AF 9 |Term Loan B : Callaway GOlf............cccocrvrvrrrernnnn. .. | 05/28/2020. | Bank of America Merrill Lynch 458533 | ........ 463,750 | ..... 454 475 | .......... 455797 | oo (V1 I 618 | oo (11 I 618 | ........ 0 456,377 | ..il0 | e, 2,156 | oovvenee 2,156 | ....... 12,161 | 01/04/2026. | 4FE....
14886M AM 3 | Checkout Holdings . | 04/01/2020. | Adjustment.. 0 0 0 0 02/15/2023. | 4PL
16384Y AF 4 | TermLoan B : Chemours..........cccoeivniiierinrinniiiciinsiienns .. | 04/17/2020. | JP MOIGAN........coorirririieeiieeiseiseiiensiens | ceveninneiseisnsiienins | eereereeni 396,197 | 1o 378,933 | ... 368,986 | .......... 370,595 | ..cverirnns 0 03/27/2025. | 3FE....
18512# AC 3 |Clearwater Analytics, LLC/Fourth Amendme.. .. | 06/30/2020. | Direct .95 95 0 12/03/2025. | 2Z..
18512# AD 1 |Clearwater Analytics, LLC/Third Amendme .. | 06/30/2020. | Direct 524 526 0 09/01/2022. | 2Z..
20049% AA 5 |Command Alkon Incorporated/Term Loan 9/1. .. | 04/23/2020. | Direct ...1,210,254 | ....... 1,198,497 | ........ 12,738 09/01/2023.
20602* AA 8 |CGP Buyer LLC/Term Loan 7/19 o+ | 06/30/2020. | DIFECL........coeuvvrrerrircerseirsiinersenienisenns | cevneninseisensssninnnens | eevnneenneen 1,014 | i 1,614 | 1,579 1,581 0 08/20/2025.
20602* AB 6 |Concert Golf Partners Holdco LLC/Delayed .. | 06/30/2020. | Direct. .67 0 0 08/20/2025.
21257@ AC 8 |Convey Health Solutions, Inc./Term Loan... + 1 06/30/2020. [ DIFECL........vevrrerrericierirereriersesneirernnis | veverssninerienncenenins | connveeienens 1,345 | 1,345 | i 1,345 1,345 0 09/04/2026.
21257@ AE 4 |Convey Health Solutions, Inc./2020 Incre... .. | 06/30/2020. | Direct. 157 0 0 09/04/2026.
22526@ AA 5 |Creation Holdings Inc./Term Loan 8/19 . | 06/30/2020. | Direct 658 659 0 08/15/2025.
22526@ AB 3 |Creation Holdings Inc./Delayed Draw Term...........ccocvvennene .. | 06/30/2020. | Direct 126 0 0 08/15/2025.
23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1.. .| 06/30/2020. | DIFECL........coeerveerererereeieereeseieeressieeiesses | coveerseesisssessienssins | evveeneiennndy 125 | 3,125 | o 3,047 3,076 0 10/06/2023.
23363# AB 5 |DRS Holdings Ill, Inc./Term Loan 11/19 . | 06/30/2020. | Direct 572 566 6 11/01/2025.
23582L AK 7 |Delay Draw Term Loan : Dana Corp...........cccccueeeuerercrennens .. | 05/06/2020. | CITIGROUP..........covemiverierinriserinsiinnnins | cvneiseineeinsiseinns | eeen586,964 | ..........605,633 | ...... 601,460 | .......... 601,939 0 11/16/2025.
24521T AB 2 | Del Monte Foods Inc - First Lien Initial.............cccccoervnirineee .. | 05/15/2020. | AdUSIMENL.......courverierrierierierineineiienies [ cverineirenieciininns | 505,889 | ..........505,889 | ..... 432,037 | .......... 439,877 | oo 0 02/18/2021.
24702N BE 9 |TermLoanB: DellIntl... . | 06/09/2020. | WELLS FARGO SECURITIES LLC......coce. | covvmerrerirneirncrinens | v 195,524 | 1.........202,506 | ...... 195,672 0 0 0 09/11/2025.
28619 AB 0 |Elemica Parent, Inc./Term Loan 9/19.......cccccvuvemevrvvinriinns .. | 06/30/2020. | Direct 995 996 0 2 0 2 | 0 0 0 36 | 09/18/2025.
29427*  AA 2 | Goldcup 17308 AB/USD Term Loan 10/18.. .. | 06/30/2020. | Direct 2,393 2,403 0 4 0 4| 0 0 0 61 | 10/09/2024.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. . [ 06/26/2020. [ DIrECL.........oveeererereirerrieierecieiereissienenins | cereriessessenieninsens | eveereereneendhy 196 | i 4,156 | oo 4,052 4,088 0 7 0 Y 0 [ e 156 | 0 | 0 [ o (V1 I 104 | 08/21/2023.
30282# AB 8 | FWR Holding Corporation/Initial Delayed..............c.ccoccouuen. .. | 06/26/2020. | Direct 552 552 0 0 0 0 | e 0 0 0 13 | 08/21/2023.
30282# AC 6 |FWR Holding Corporation/Delayed Draw Ter .. | 06/26/2020. | Direct. 870 870 0 0 0 0 [ 0 .0 0 26 |08/21/2023.
30282# AD 4 |FWR Holding Corporation/New Delayed Draw.... .. | 06/26/2020. | Direct 519 0 0 0 0 (IR I 0 0 0 17 |08/21/2023.
30282# AF 9 |FWR Holding Corporation/Second Amendment................... .. | 06/26/2020. | Direct. 725 0 0 0 0 [ I 0 0 0 0 |08/21/2023.
30282# AG 7 |FWR Holding Corporation/Delayed Draw Ter. .. | 06/26/2020. | Direct 517 517 0 0 0 (R I 0 0 0 13 | 08/21/2023.
30282# AH 5 |FWR Holding Corporation/Delayed Draw Ter. . | .. | 06/26/2020. | Direct 691 691 0 0 0 0 [ 0 .0 0 17 | 08/21/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am.........cccooevvevernns .. | 06/30/2020. | Direct 449 451 0 1 0 L 0 0 0 8 | 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... .. | 06/30/2020. | Direct. 622 622 0 0 0 [V 0 0 0 11 1 11/10/2023.
35041@ AD 7 |Foundation Risk Partners, Corp./Second A. . | 06/30/2020. | Direct 2,333 1,572 0 4 0 4| 0 0 0 38 | 11/10/2023.
35921# AA 6 |Frontiine Technologies Intermediate Hold.............cc.ccccounuee. .. | 04/30/2020. | Direct. 152 0 0 0 [V I 0 0 0 4 109/18/2023.
35921@ AC 4 |Frontline Technologies Intermediate Hold .. | 06/30/2020. | Direct 512 0 0 0 (VN I 0 .0 0 12 | 09/18/2023.
360999 ZZ 2 |FWR Holding Corporation/Second Amendment.. .. | .. | 04/24/2020. | Direct. 0 0 0 0 ([ 0 0 0 0 |08/21/2023.
36221@ AA 3 |GPM Investments, LLC/Term Loan 2/20...........ccccveveveennes .. | 06/30/2020. | Direct 0 0 0 0 (R I 0 0 0 38 | 03/01/2027.
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18. .. 05/01/2020. | Direct. 3,021 30 5 0 35 [ 0 0 0 82 | 01/25/2024.
39341# AA 0 |Green Street Parent, LLC and Green Stree . | 06/30/2020. | Direct 4,905 0 7 0 Y 0 | e 5,000 | o0 | i (O I (VI 166 | 08/27/2026.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10...........ceceveenee. .. | 06/30/2020. | Direct. 3,066 0 6 0 [ — 0 | oveernnnn3,125 | 0 | (01 IO (VI I 131 | 11/01/2024.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17.... .. | 06/30/2020. | Direct 2,430 0 4 0 4| 0 0 0 80 | 10/11/2024.
41781@ AB 3 |Harvey Tool Company, LLC/Delayed Term Lo... .. | 06/30/2020. | Direct 614 0 0 0 0 | e 0 0 0 20 | 10/11/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation.. .. | 06/30/2020. | Direct 1,922 0 4 0 41 0 .0 0 62 | 10/31/2023.
41902@ AB 7 |Sigma Electric Manufacturing Corporation.. . | 04/01/2020. | Adjustment.. 0 0 0 0 0| e 0 0 0 (0) | 10/31/2023.
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43289D AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.. .| 04/07/2020. | DEUTSCHE BANK SECURITIES, INC....... v | 376,000 | .........400,000 | ......376,000 | ..coooriiirirnnnns 0 | o0 | 336 | cviii0 | 0336 | 0] 376,336 | 0 | e (KIS} —— (336) | ..o 1,027 | 06/21/2026.
44903L AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. | 05/28/2020. | Direct 2,452 .0 0 37 | 08/26/2022.
44961* AB 1 |Implus Footcare, LLC/Initial Term Loan 0. .. | 06/30/2020. | Direct. 1,425 0 0 38 [ 04/30/2024.
45004K  AC 0 |IRIHoldings, Inc./Term Loan 11/18 .. | 06/30/2020. | Direct 1,531 0 0 40 | 12/01/2025.
45259# AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. .. | 06/30/2020. | Direct 5,013 0 0 226 |06/27/2023.
45320  AA 6 |Revint Intermediate II, LLC (fka: Implem .. | 06/30/2020. | Direct 716 0 0 11 | 12/13/2023.
45320  AB 4 |Revint Intermediate II, LLC (fka: Implem .. | 06/30/2020. | Direct 1,611 0 0 33 | 12/13/2023.
45321*  AA 5 |Implus Footcare, LLC/Spenco Incremental. .. | 06/30/2020. | Direct. 222 0 0 6 | 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie .. | 06/30/2020. | Direct. 2,862 0 0 83 | 05/01/2024.
48234K  AC 6 |Term Loan B : K&N Engineering .. | 06/26/2020. | Direct 0 0 0 18 | 10/20/2023.
48240@ AA 5 |K2 Insurance Services, LLC/Term Loan 7/1 . [ 06/30/2020. [ DIFECL.......ouvvurercrierirnrieeerneeisssisnnsenienes | cervseneseenseninsennenes | onseonennnendhy 028 | iiiiiinn,028 | 103,921 | e, 3,932 | cveirennen0 [T 0 [T 0 | 4,028 | 0 | (11 0 [ 139 | 07/01/2024.
48773# AA 8 |Kellermeyer Bergensons Services, LLC/Ter........cccovvevrenee .. | 06/30/2020. | Direct 297 .0 0 12 | 11/07/2026.
48773# AB 6 |Kellermeyer Bergensons Services, LLC/202... .. | 06/30/2020. | Direct 0 .0 0 2 | 11/07/2026.
48881# AC 3 |Kene Acquisition, Inc./Delayed Draw Term ..| .. | 06/30/2020. | Direct 83 0 0 8 |08/10/2026.
55371* AU 9 |MRI Software LLC/Term Loan 2/20..........c.cccomerermreniineinns .. | 06/30/2020. | Direct 0 0 0 12 1 02/10/2026.
55371* AV 7 |MRI Software LLC/Delayed Draw Term Loan. .. | 06/10/2020. | Direct. 0 0 0 0 |02/10/2026.
55418%# AA 4 |Mac Lean-Fogg Company/Term Loan 12/18... .| 06/30/2020. | Direct. 1,386 .0 0 43 | 12/22/2025.
55418# AB 2 |Mac Lean-Fogg Company/Delayed Draw Term................... .. | 06/30/2020. | Direct. 97 0 0 3 [ 12/22/2025.
57810J AC 2 |Amynta Agency Borrower Inc./Incremental .. | 06/30/2020. | Direct 739 .0 0 22 | 02/28/2025.
59509# AA 6 |Micromeritics Instrument Corp./Term Loan .. | .. | 06/30/2020. | Direct. 329 .0 0 12 | 12/18/2025.
60367* AA 9 |Ministry Brands, LLC/Delayed Draw Term L........cccccoveenneee .. | 06/30/2020. | Direct 2,023 1,962 0 0 56 | 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo. .. | 06/30/2020. | Direct. 227 223 .0 0 4 | 12/02/2022.
60367* AD 3 |Ministry Brands, LLC/Delayed Draw Term L... .. | .. | 06/30/2020. | Direct .44 43 0 0 1| 12/02/2022.
62929# AA 2 |ACA Compliance Group/Term Loan 1/18........ccccovvvvrernnnnes .. | 04/03/2020. | Direct. 2,340 2,337 0 0 48 | 02/09/2024.
62929# AA 2 | ACA Compliance Group/Term Loan 1/18. .. | 04/20/2020. | Ares Capital Management............c.ccoc..... reereererieensnieeens | e 946,875 | L.....946,875 | ... 919,629 | .......... 918,469 | .......10,355 | .....1,804 | .........0 | ....12159 | .....0 | ........930,585 | ......0 |...... 16,290 | ......... 16,290 | ....... 19,015 | 02/09/2024.
62929# AA 2 |NM GRC Holdco, LLC/Term Loan 1/18... . | .. | 06/30/2020. | Direct 2,409 0 0 0 45 | 02/09/2024.
62929% AB 0 |ACA Compliance Group/Delayed Draw Term L................... .. | 04/03/2020. | Direct 660 648 0 0 13 | 02/09/2024.
62929# AB 0 |ACA Compliance Group/Delayed Draw Term L. .. | 04/20/2020. | Ares Capital Management.............cccocvvvun cereerenenrnnenes | e 203,168 | .........263,168 | ...... 259,878 | ......... 255,273 | 007,830 | coirennn65 | 0 [ 7,895 | 0| 263,168 | 0 | 0 [ oo 0 [ 5,306 | 02/09/2024.
62929% AB 0 |NM GRC Holdco, LLC/Delayed Draw Term Loa .. | .. | 06/30/2020. | Direct 668 0 0 0 13 | 02/09/2024.
62931* AC 8 |NMC Skincare Intermediate Holdings II, L...........cccovvuvrrunce .. | 06/30/2020. | Direct 162 33 0 0 4 (10/31/2024.
62976# AA 4 |NSM Insurance Group, LLC/Term Loan 5/18 .. | 04/07/2020. | Ares Capital Management.............cccoeveeees | wovvreereenevernnenenns | rerenn.801,296 | ..........601,296 | ...... 589,270 592,313 05/11/2024.
62976# AB 2 |NSM Insurance Group, LLC/Delayed Draw Te... . | .. | 04/07/2020. | Ares Capital Management.. e | 308,228 | .......308,228 | ... 305,146 | ..........306,170 05/11/2024.
62976# AC 0 |NSM Insurance Group, LLC/First Amendment..................... .. | 04/07/2020. | Ares Capital Management.............ccccocveeees | covvnreencnirnseonenns | wreenen. 108,667 | .......... 108,667 | ...... 106,494 | .......... 106,904 05/11/2024.
62976# AD 8 |NSM Insurance Group, LLC/Second Amendmen.... .| 04/07/2020. | Ares Capital Management.................ccc...... v | e 192,046 | 00 152,046 | 149,005 | .......... 149,453 05/11/2024.
64027+ AA 3 |NELIPAK HOLDINGS US TL L+425 07/02/2026.... <+ | 06/30/2020. | DIFECE........veurerererrercercnrsersnerierienennenns | wvversnseeseennennnnnns | sevnerennens 1,048 | i 1,048 | o 1,027 1,029 . 07/02/2026.
64027* AB 1 |NELIPAK HOLDING INC TL L+425 07/02/2026.................. .. | 06/30/2020. | Direct 153 153 0 0 3 | 07/02/2026.
661000 ZZ 5 |NSM Insurance Group, LLC/Third Amendment... .. | 04/07/2020. | Ares Capital Management.............ccccoeeee.. revereeeenenseneennene | e 192,729 | 192,729 | L 188,875 | ..o 189,280 | .o | o218 | 0 218 | 0 [ 189,490 |0 | 3,239 | e 3,239 | ........ 3,218 | 05/11/2024.
67096@ AA 0 | OMH-HealthEdge Holdings, LLC/Term Loan 9... . | .. | 06/30/2020. | Direct 286 286 0 0 10 | 10/24/2025.| 2PL............
67113H AD 7 |OTG Management, LLC/Delayed Draw Term Lo...........c..... .. | 06/30/2020. | Direct 717 725 0 0 35 | 08/26/2021. | 3PL............
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69323* AA 3 |BakeMark Holdings, Inc./Additional Term............cccccvevvrnnee .. | 06/30/2020. | Direct 1,092 0 2 0 2 .0 25 | 08/14/2023.
69345Y AB 0 |PFC ACQUISITION CORP .. | 06/30/2020. | Direct .A3,112 2,557 50 0 2,607 677 |02/07/2026.
69398* AD 7 |PDI TA Holdings, Inc./First Lien Term Lo........cccocevrvrirerns .. | 06/30/2020. | Direct 4,573 89 0 0 89 10/24/2024.
69406* AA 3 |PHNTM Holdings, Inc./Term Loan (First Li. .. | 06/30/2020. | Direct 220 0 0 0 0 01/27/2023.
69406 AB 1 |PHNTM Holdings, Inc./Term Loan (First Li. .. | 06/30/2020. | Direct 908 0 2 0 2 01/27/2023.
69406* AD 7 |PHNTM Holdings, Inc./Fourth Amendment In. .. | 06/30/2020. | Direct 0 0 0 0 0 01/27/2023.
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa.... .| 04/01/2020. | Direct 0 0 0 0 [ o 382 | s (U I 382 12/20/2024.
702888 ZZ 4 |Pathway Vet Alliance LLC/2019 First Lien.. .. | 04/01/2020. | Direct 0 0 0 0 0 0 0 12/20/2024.
70323# AA 7 |Pathway Vet Alliance LLC (fka Pathway Pa.... .| 04/01/2020. | Direct 0 0 0 0 0 0 0 12/20/2024.
70323K  AC 2 |Pathway Vet Alliance LLC/First Lien Term.. .. | 06/23/2020. | Ares Capital Management.. 98,545 98,052 0 (1] 16 | v (V[ I 16 03/31/2027.
70323K AD 0 |Pathway Vet Alliance LLC .| .. | 06/23/2020. | Ares Capital Management............ccccowevves | corvveenerenneermennnees | verereeenn 15,908 | oo 16,314 | ........ 16,314 0 0 0 0 0 03/31/2027.
70437Y AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022...........cccorvvvenecs .. | 04/01/2020. | SEAPORT. 0 0 0 0 0 0 0 | e 08/10/2022.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD .. | 06/30/2020. | DIFECL........coerreecrirerererreeeeesssiesesensisesieniens | srveerneriseesisssisnsiens | cveneeeenn 10,014 | 110,014 | i, 10,014 7,428 100 1 0 100 | cooeene 07/31/2022.
70476X AJ 4 |PetVet Care Centers, LLC/Second 2019 Del .. | .. | 06/30/2020. | Direct 313 313 0 0 0 0 | e 02/14/2025.
70559@ AA 4 |Pegasus Global Enterprise Holdings, LLC/.........cccccovurvunne .. | 06/30/2020. | Direct 1,348 0 3 0 3| 05/29/2025.
70559@ AB 2 |Pegasus Global Enterprise Holdings, LLC/..........ccocoverernnc .. | 06/30/2020. | Direct. 0 0 0 0 [ I . 05/29/2025.
71639% AA 4 |PetlQ, LLC/Term Loan 01/18 . [ 06/30/2020. [ DIFECL.......ouvvurirerecrernrireeerneeisssisnisenienes | cerveseseenssninseenenes | onveinenenend, 047 | 5,647 | 10i0.5,505 | oo, 5,537 | cooverrernd (V1 I 14 | (1 I 14 ... 0 | e 5,047 | 0 | (V1 0 | 129 | 07/08/2025.
71667 AA 3 |Petroleum Service Group LLC/Delayed Draw..............co...... .. | 04/02/2020. | Direct. 0 0 0 0 [V I 0 0 0 0 |07/23/2025.
71667* AB 1 |Petroleum Service Group LLC/Term Loan 7/ .. | 04/02/2020. | Direct 2,417 0 2 0 2 | 0 0 0 47 | 07/23/2025.
74719%# AA 1 | Pyramid Management Advisors, LLC/Term Lo.... .| .. | 06/30/2020. | Direct 1,245 0 0 0 0 | 0 0 0 44 | 07/15/2023.
74719# AB 9 |Pyramid Management Advisors, LLC/Delayed.............c....... .. | 06/30/2020. | Direct 0 0 0 0 0 | e 0 0 0 18 | 07/15/2023.
74719# AC 7 |Pyramid Management Advisors, LLC/Delayed .. | 06/30/2020. | Direct 0 0 0 0 0| e 0 0 0 4 |07/15/2023.
74741@ AA 5 |Olympia Acquisition, Inc./Term Loan 9/19 .. | 06/30/2020. | Direct 449 5 0 0 5 | 0 0 0 14 | 09/24/2026.
75000# AE 8 |RSC Acquisition, Inc./Term Loan 10/19......ccccouveverrinnrinns .. | 06/30/2020. | Direct 759 0 1 0 I 0 0 0 23 | 10/30/2026.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .. | 06/30/2020. | Direct 526 0 1 0 [ 0 0 0 20 | 03/29/2025.
75734@ AB 9 |Reddy Ice Holdings, Inc./Term Loan 7/19... v [+ | 06/30/2020. [ DIFECt........oorvrnrrrrieriieriierierieriisseisnines [ evrinniinninsineniene | cevnrieenenn 3,948 | 3,948 | 100000003,822 | i 3,832 | o (U I L [V I M 0| e 3,948 | 0 | 0 | v (U I 150 | 07/01/2025.
75734@ AC 7 |Reddy Ice Holdings, Inc./Delayed Draw Te..........ccccvveennens .. | 06/30/2020. | Direct 0 0 0 0 (R I 0 0 0 5 |07/01/2025.
76009W AT 7 |RENT-A-CENTER, INC . | 06/30/2020. | Direct 2,476 0 2 0 2 | 0 .0 0 74 | 08/02/2026.
76150# AA 2 |Revint Intermediate II, LLC (fka: Implem.......c.ccouvevcvrnvennne .. | 06/30/2020. | Direct 1,153 0 3 0 3| 0 0 0 211 12/13/2023.
76252@ AA 1 |Rialto Management Group, LLC/Term Loan 1..........ccc........ .. | 06/30/2020. | Direct 823 0 1 0 L 0 0 0 23 | 12/02/2024.
78411E AC 2 |SCSG EA Acquisition Company, Inc./Initia .. | 04/01/2020. | Direct 1,537 0 2 0 2 | 0 0 0 39 | 09/01/2023.
78432@ AB 8 | SFE Intermediate HoldCo LLC/Incremental.... .. | .. | 05/06/2020. | Direct. 3,697 0 5 0 5| 0 0 0 64 | 07/31/2024.
78433*  AA 1 |SG Acquisition, Inc./Term Loan 1/20.......c.ccccceeremevrrerencens .. | 06/30/2020. | Direct 0 0 0 0 (R I 0 0 0 18 | 01/27/2027.
79400@ AA 6 |Saldon Holdings, Inc./First Amendment Te. .. | 06/30/2020. | Direct 578 0 0 0 0| e 0 0 0 16 | 03/13/2025.
79400@ AB 4 |Saldon Holdings, Inc./Term Loan 3/19, .. | .. | 06/30/2020. | Direct. 3,539 0 6 0 B | . 0 0 0 97 |03/13/2025.
81389# AA 5 |SecurAmerica, LLC/Term Loan 12/18......cccocvvivierneinerninns .. | 06/30/2020. | Direct. 0 0 0 0 ([ 0 0 0 0 |12/21/2023.
81389# AA 5 |SecurAmerica, LLC/Term Loan 12/18 .. | 06/30/2020. | Direct 1,964 0 6 0 B | . 0 0 0 86 | 12/21/2023.
81389# AD 9 |SecurAmerica, LLC/Delayed Draw Term Loan .. | 06/30/2020. | Direct. 0 0 0 0 0| e 0 0 0 7 [ 12/21/2023.
81389%# AE 7 |SecurAmerica, LLC/Amendment No. 6 Term L... .. | 06/30/2020. | Direct. 0 0 0 0 [V I 0 0 0 3 |07/16/2021.
816307 A@ 1 |SelectQuote, Inc./Term Loan 10/19. . | 05/26/2020. | Direct. 29,118 294 0 0 294 | ... 0 .0 11/05/2024.
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84650# AA 1 |SpareFoot, LLC/Incremental Term Loan 2/1... .. | 06/30/2020. | Direct. .56 56 0 0 0 0 0 0 3 | 04/13/2024.
84650# AB 9 |SpareFoot, LLC/First Lien ESS Incrementa .. | 06/30/2020. | Direct 192 0 0 0 0 0 0 0 6 | 04/13/2024.
84650H AF 6 |SpareFoot, LLC/First Lien Bader Incremen .. | 06/30/2020. | Direct. 73 0 0 0 0 0 0 4 | 04/13/2024.
84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr. .. | 06/30/2020. | Direct 146 0 0 0 0 0 0 7 | 04/13/2024.
84650H AH 2 |SpareFoot, LLC/First Lien SBOA Increment .. | 06/30/2020. | Direct 76 0 0 0 0 0 0 4 | 04/13/2024.
84756# AA 4 |Spectra Finance, LLC/Initial Term Loan 0, .. | 06/30/2020. | Direct 1,988 0 4 0 4 0 0 61 |04/02/2024.
866110 ZZ 5 | SUMMIT COMPANIES 4A TL L+625 09/01/2022 .. | 06/30/2020. | Direct 4,985 39 2 0 41 0 0 309 [09/01/2022.
86803@ AA 4 |Sunshine Sub, LLC/Term Loan 5/18... .. | 06/30/2020. | Direct 1,377 0 3 0 3 0 0 29 | 05/27/2024.
86803@ AB 2 | Sunshine Sub, LLC/Delayed Draw Term Loan .. | 06/30/2020. | Direct 821 0 0 0 0 .0 0 17 | 05/27/2024.
87296@ AA 4 |TPG VIl EIf Purchaser, LLC/U.S. Term Lo .. | 06/30/2020. | Direct 3,866 0 9 0 9 | o0 | 3974 |0 [ (U (U I 149 | 05/11/2026.
87296@ AA 6 | TDG Group Holding Company/Term Loan 5/18.. .| 06/30/2020. | Direct. 988 0 2 0 2 .0 0 35 | 05/31/2024.
87296@ AE 8 | TDG Group Holding Company/Delayed Draw T..........cccoewn. | .. 06/30/2020. | Direct 127 0 0 0 0 .0 0 8 | 08/24/2024.
87300 AB 0 |THG Acquisition, LLC/Term Loan 12/19 .. | 06/30/2020. | Direct 351 4 0 0 4 0 0 15 | 12/02/2026.
87300 AC 8 |THG Acquisition, LLC/Delayed Draw Term L.. .. | 06/30/2020. | Direct 0 0 0 0 0 0 0 1| 12/02/2026.
88732# AC 0 |TimeClock Plus, LLC/Term Loan 8/19........cccooevuererneirnneenns . | 06/30/2020. | Direct 656 0 1 0 1 0 0 24 | 08/28/2026.
89158* AC 7 |Touchstone Acquisition, Inc./Term Loan 1 .. | 06/30/2020. | Direct. 1,218 0 2 0 2 0 0 39 [11/17/2025. | 3PL....
90343K AR 3 |US Silica Company - Term Loan - Assignme.. .. | 04/01/2020. [ Adjustment...........cccouueererrerieininrinieenene .0 0 0 9 0 9 .0 0 0 [ 05/01/2025.
90343K AR 3 |US Silica Company - Term Loan - ASSIgnme...........ccovvvve. . | 06/30/2020. | Direct 5,440 5,463 (0 [ I 75 | v [V I 75 | o0 | 6,396 | o0 | (0 IO (V1 I 181 | 05/01/2025.
90385P AC 4 | The Ultimus Group Midco, LLC/First Lien..........ccccovcveneeennce . | 06/30/2020. | Direct 945 945 2 1 0 4 0 0 35 | 02/01/2026.
90932R AE 4 |Term Loan B : United Air Lines..........ccceveureurinne .. | 06/10/2020. | AFG Private Placement...........cccocevernienen. crrre | . 309,003 | ...l .381,788 | L 372,244 | ... 374,072 0 851 0 851 | .0 | 374904 |0 | (19,841) | ........ (19,841) | ......... 4,847 1 03/29/2024.
91727# AA 5 |Urology Management Associates, LLC/First............cccovuunvn. .| 06/30/2020. | Direct. 565 568 0 1 0 1 .0 0 19 | 08/31/2024.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 10/.. .. | 04/01/2020. | Direct 2,372 2,392 0 3 0 3 0 0 63 | 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Draw... . | 04/01/2020. | Direct 394 395 0 0 0 0 0 0 10 | 10/17/2023.
91830@ AH 6 |VLS Recovery Services, LLC/Second Amendm..........cccovww. | .. 04/01/2020. | Direct 333 334 0 1 0 1 0 0 9 [10/17/2023.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17 1+ | 06/30/2020. | DIFECL........vomrerrerrercererisrrsserserienennenns | wermeninseiseesseninnnens | sevvernneens 1,736 | v 1,736 | i 1,701 1,718 0 5 0 5 0 0 77 | 04/30/2022.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .. | 06/30/2020. | Direct. 2,212 2,198 15 4 0 19 .0 (01 107 | 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra.........c.ccocevernneee . | 06/30/2020. | Direct 2,458 2,431 25 4 0 28 |0 | 2,498 |0 [ (U1 (U IO 119 | 08/31/2022.
92974* AD 1 |WSHP FC ACQUISITION 1A TL L+650 03/30/20... .. | 06/30/2020. | Direct 134 135 0 0 0 0 0 0 3 | 03/30/2024.
92974* AE 9 |WSHP FC ACQUISITION 1A DDTL L+625 03/30/.. .. | 06/30/2020. | Direct 174 174 0 0 0 0 0 0 4 |03/30/2024.
92975@ AA 4 | TA/WEG Holdings, LLC/Term Loan 9/19.......cccvvvvvvverernnce . | 04/01/2020. | DIFECL......oecvrevreeirerciererieseieieereeeseisniene | eeverenensessessenienss | ovverveienens 24T | i 1,247 | 1,247 1,234 12 0 0 12 .0 0 25 | 10/02/2025.
93710@ AA 2 |Wash Multifamily Acquisition Inc./2019 1. .+ | 06/30/2020. | DIFECL........cvourerererrercnricnrsrreserierienenenns | wevnerinseisensssnsnnnnns | evereeennnn 10,000 | ciiirrnern 10,000 | e 9,850 9,873 0 20 0 20 0 0 238 |05/16/2022.
96811*  AA 5 |Wildcat BuyerCo, Inc./Term Loan 2/20.... . | 06/29/2020. | Direct 205 0 0 0 0 0 0 10 | 02/27/2026.
96811* AB 3 |Wildcat BuyerCo, Inc./Delayed Draw Term............cccoeveeeeene | .. 06/30/2020. | Direct .39 0 0 0 0 .0 0 0 | 02/27/2026.
98379E AE 6 |XPOLOGISTICS INC .| 06/03/2020. | VAHOUS........ovvovevrrereeesersrrensiereesssseiesnss | svnvieesseneisssisnsnns | verneeenn 146,357 | .......... 765,583 | ...... 753,927 | oo 753,960 0 0 0.0 | e 753,960 | .0 | oo (7,602) | ...conc (7,602) | ....... 12,805 | 02/24/2025.
C4800# AA 5 |IntraPac Canada Corporation/Canadian Ter..........ccceuuene. . | 06/30/2020. | Direct. 615 616 0 0 1 .0 0 22 | 01/11/2026.
G7349* AA 6 |Radius Aerospace Europe Limited/U.K. Ter...........ccccoeuuueae D| 06/30/2020. | Direct 339 336 3 0 3 0 03/29/2025.
L2324E  AE 1 |Term Loan B : Delos Finance SaRL.... . 05/28/2020. | DEUTSCHE BANK SECURITIES, INC....... SRR 285,500 | .......... 300,000 293,250 294,677 0 20 | 56T | 0 | v 295252 | ... [ (9,752) 10/01/2023.
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024... . | €| 06/03/2020. | AFG Private Placement...........cc.cccocueniiunes cerernnnnns | s 1,094,063 | ....... 1,167,000 |....1,161,165 | ....... 1,114,485 .0 [ 48,641 | ... 0].... 1,163,115 | .....0 | ... (69,053) 04/12/2024.
8299999. Total - Bonds - Unaffiliated Bank LO@NS..........ccciivenivmnsiiinniinineenns e 9,598,792 | ....... 9,822,596 |...9,571,900 | ....... 8,460,045 | ......83,744 |... 41817 | .o 0] 125,561 | ......... 0] . 9,663,923 | ......0 |...... (65,131) XXX
8399997. Total - Bonds - Part 4 ...211,378,960 | ...212,451,386 | 211,680,774 |....187,128,292 | ........ 97,455 |....130,641 79,207 | ......... 0 |....211,496,358 ....(127,187) 127,187)] ..3,920,722 XXX
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8399999. TOHAL = BOMAS...... ke et ...211,378,960 | ...212,451,386 | 211,680,774 |....187,128,292 | ........ 97,455 |...130,641 | ..... 48,888 | ...... 179,207 | ......... 0 ]...211,496,358 | ....... 0]...(127,187)] ...... (127,187)| ..3,920,722 XXX XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
172967 MG 3 |CITIGROUPINC......... .. | 05/05/2020. | CITIGROUP ....5,000,000.000 | ....... 4,487,500 ...5,087,500 | ....... 5,087,500 0 0 0 0| 0 | s 5,087,500 | ........ 0 |....(600,000) | ...... (600,000) | ..... 163,194 XXX 3FE.
172967 MK 4 |CITIGROUPINC......... .. | 05/08/2020. | DEUTSCHE BANK SECURITIES, INC ..5,000,000.000 4,421,153 ....5,000,000 0 0 0 0 0 5,000,000 .0 |...(578,847) | ...... (578,847) | .. XXX 3FE.
316773 60 5 |FIFTH THIRD BANCORP.......ccoooiiirrirrineiicriesirneeineinns .| 05/13/2020. | DEUTSCHE BANK SECURITIES, INC.......| ........ 25,000.000 | .......... 671,860 | ...............0.00 | ... 697,625 | .......... 697,625 0 0 0 0 | o0 | i 697,625 | ........ 0 | (25,765) | ........ (25,765) XXX 3FE.
369604 BQ 5 | GENERAL ELECTRIC CO .. | 05/26/2020. | Various: ....4,625,000.000 | ....... 3,471,500 .. 4,671,250 | ....... 4,532,500 | ... 103,238 | .....(3,877) | woovererern0 | e 99,361 | ......... 0 . 4,631,861 | ........ 0 |.(1,160,361) | ...(1,160,361) XXX 3FE.
38145G 30 8 | GOLDMAN SACHS GROUP INC........ccoovivvriinrinriciirs o | 05/11/2020. | VAHOUS. .....ooovverrreireinerierireisseississersens | aeeenes 80,000.000 | ....... 2,058,654 ...1,994,800 | ....... 1,994,800 0 0| 0] ....1,994,800 | ... 0]....63854 | ......... 63,854 XXX 3FE.
61762V 20 0 |MORGAN STANLEY .. | 05/08/2020. | Various. ....4,500,000 4,500,000 0 0]....0|...4500000 |.. 0]...325553 | ... 325,553 XXX 3FE.
722470 ZZ 7 |PINE BUFFALO MINESLTD... . | 06/12/2020. | Direct 44,824 0 0 . [T 0 XXX 2
98973A 10 4 |ZIONS BANCORPORATION NA. .. | 06/03/2020. | RW Baird ceven.830,486 329,430 0 0 [ 0].....329,430 | ....... 0]...301,056 | ... 301,056 XXX 3FE...cccounu.
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred........ ..o eeseisnissenninnes | enea 20,611,530 ..22,325,429 | ... 17,186,679 | ...... 103,238 | .....(3,877) | .ccoce0o..0 | e 99,361 | ......... 0] ... 22,286,040 | ........ 0 |.(1,674,510)| ...(1,674,510) | ..... 507,965 XXX XXX
8999997. Total - Preferred STOCKS = P 4. ...t bttt | cria 20,611,530 .22,325429 | ... 17,186,679 | ...... 103,238 | ....(3,877) | oovverenn0 [ e 99,361 | ......... 0] ... 22,286,040 | ........ 0 |.(1,674,510)| ...(1,674,510) | .....507,965 XXX XXX
8999999. T 01l = PEFITEA SHOCKS. 1vuvtrtuis itttk oA 8o E AR E A E bbbkttt | i 20,611,530 .22,325429 | ... 17,186,679 | ...... 103,238 | ....(3,877) ] o0 | e 99,361 | ........ 0] ... 22,286,040 | ........ 0 |.(1,674,510)| ...(1,674,510) | .....507,965 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cocoomirririmiinrirnsirniins .| 05/01/2020. | ISI GROUP INC.......occomrirircrierineiriseinns | cvv 158,300.000 | ....... 1,952,081 XXX ..2,547,047 | ...... 2,798,744 | ... (251,697) | wovvvveren0 | vviienl0 | (251,697)| ......... 0| .. 2,547,047 | ........ 0 |....(594,966) | ...... (594,966) | ..... 120,308 XXX [
00287Y 10 9 |ABBVIE ORD .1 05/12/2020. | ISI GROUP INC........cvorierieririinisiins | cevie 75,000.000 | ....... 6,838,799 XXX ...5,063,667 | ....... 6,640,500 | ..(1,576,834) | . .(1,576,834) | ......... 0. 5,063,667 | ........ 0].1,775132 |.... 1,775,132 | ... 177,000 XXX
03676C 10 0 |ANTERIX ORD......cccoovomierircireiinnns 1| 05/13/2020. | VAHOUS. .....oovvrererreernrineinserisesesneesseissesees | evvns 328,999.000 | ..... 17,409,976 XXX ...6,579,980 | ..... 14,216,047 | ..(7,636,067) | . ..(7,636,067) | ......... (1 6,579,980 | ........ 010,829,996 |...10,829,996 |............... 0 XXX
037833 10 0 |APPLE ORD .. | 04/28/2020. | VAHOUS........vvvrverrirriecrierirenieeisnisseriens | cevve 24,150.000 | ....... 6,814,895 XXX ...1,276,099 7,091,648 | ..(5,815,549) .(5,815,549) | ......... 0 . 1,276,099 | ........ 0].553879 |.... 5,538,796 | ....... 18,596 XXX
12654A 10 1 | CNX MIDSTREAM PARTNERS UNT......cocvumrinirrnrinernnns .. | 04/29/2020. | VE CAPITAL.....cvverereirnrinernerieniseinneis | cvvies 19,000.000 | .......... 148,917 XXX | 315,838 | .........197,520 | ........ 10,364 . 0N [ 10,364 | ......... 0 | v 315,838 | ........ 0...(166,921) | ...... (166,921) | ......... 7,872 XXX
156504 30 0 |CENTURY COMMUNITIES ORD.......ccovvemvirmrrirrirniernnines .. | 05/29/2020. | Strategas Securities LLC..........cccocvermrvrrs | woveee 143,932.000 | ....... 4,271,958 XXX ...2,594,892 | ....... 3,936,540 | ..(1,341,648) | .............. (VI I 0 |..(1,341,648) | ......... (1 R 2,594,892 | ....... 0 |.1,677,066 |..... 1,677,066 | .....ccoeveeee 0 XXX
156727 10 9 |CERENCE ORD .. | 06/02/2020. | RAYMOND JAMES & ASSOCIATES INC. | ........ 25,000.000 | .......... 902,178 XXX | 459,988 ...565,750 | ..... (105,763) | . 0 ... (105,763) | ......... 0| v 459,988 | ........ 0. 442,190 | ... 442,190 | ..o 0 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD .. | 06/05/2020. [ VAHOUS.......ovvurrrerrerrereerressisnssseserssnseeens | vreees 223,399.000 | ....... 5,417,915 XXX ...6,912,379 | ....... ..(1,076,789) | . i .0 |..(1,076,789) | ......... 0 . 6,912,379 | ........ 0 |.(1,494,464) | ...(1,494,464) | ..... 129,401 XXX
226344 20 8 | CRESTWOOD EQUITY PARTNERS UNT.. .| 06/08/2020. | RBC CAPITAL MARKETS........ovcemerrmmrines | cvvin 75,000.000 | ....... 1,407,344 XXX | e 317,250 0 0 0 12,061,684 |..(2,061,684)| ......... 0 .317,250 | ... 0]..1,090,094 |.... 1,090,094 | ....... 93,750 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT v | oo [ 06/17/2020. | UNKNOWN.......ooovorrirrirereiirierieniesenenes | cevves 10,000.000 | ........... 214,300 XXX ] 118,000 | .......... 224325 | ... 109,761 | oo 0..284,885 | ... (175,124) | ........ 0].....118,000 | ... 0. 96,300 | ......... 96,300 | ....... 15,475 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD........c.ooccrririrmerirereicnrnnens .. | 06/08/2020. | VAHOUS. .....oovvreerrrrrrirernerereresneesenissssens | evvnn 200,220.000 | ....... 3,969,335 XXX ....3,867,996 0 0 0 0 (R I 0| . 3,867,996 | ........ 0. 101,338 | ....... 101,338 | ....... 54,059 XXX
37045V 10 0 | GENERAL MOTORS ORD.......covuriereriiiniinsieisssierssinenes .. | 05/26/2020. [ VAHOUS........cvvurvrerreriereerresissnssseserssnieesens | voeees 427,980.000 | ..... 10,177,080 XXX 15,753,313 | ... 15,664,068 | ........ 89,245 | ..ooovirnd 0 [ v 0 [ e 89,245 | ......... 0...15753,313 | ... 0 |.(5,576,233)| ...(5,576,233) | ..... 162,632 XXX
375558 10 3 | GILEAD SCIENCES ORD........cccooomivrmmrerennne .| 04/17/2020. | I1SI GROUP INC.......ooveuerrerirererneerseiseins | cvvve 31,000.000 XXX ..2,014,380 | ....... 2,014,380 0 0 0 (/R I 0]....2,014,380 | ...... 0. 555,587 | ....... 555,587 | ....... 21,080 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD .. | 05/08/2020. | RAYMOND JAMES & ASSOCIATES INC. | ........ 10,000.000 | ... XXX | 100,821 | .......... 276,800 | ... (175,979) | .vvvvnnnd (VI IR 0. (175,979) | ......... 0f.....100,821 | ...... 0. 259,692 | ....... 259,692 | ...cocvrinnd 0 XXX
695042 10 1 |PACIFIC VENTURES GROUP ORD cee [ [ 04113/2020. [ AQIUSIMENL........cveeverirrircirrrisererienies | ceeeriesieeiseesenins XXX 0 4 (3) 0 0 [6<) ) p— [V ISP | I ISR 0 0 0 0 XXX
76009N 10 0 [RENT-A-CENTER ORD.......ccorsirrirmriniireriiissienisersessneenns .| 05/18/2020. [ VAHOUS.......ccvvurvrvreririreererinsissresseissnsssiens | svvvened 60,000.000 | ....... 1,436,316 XXX ....1,229,748 0 0 0 0 (VN I (V) 1,229,748 | ........ 0. 206,568 | ....... 206,568 XXX
87612G 10 1 | TARGA RESOURCES ORD .1 05/29/2020. | VE CAPITAL......cvvererrrrreissresrsesieniessis | ovviens 14,500.000 | ........... 254,828 XXX | 100,195 | .........408,300 | ........ 33,716 | .0 |.514,795 | ... (481,079)| ......... 0 | v 100,195 | ........ 0. 154,633 | ....... 154,633 XXX
88870P 10 6 |TIVOORD.....coosiiririiciveririnessiiesiis .| 06/01/2020. | UNKNOWN..........oouvveiricrirririniseicienins | v 649,495.000 | ....... 3,955,425 XXX ...5,399,108 | ......1,632,400 | ........ 37,862 | o0 | 0 | 37,862 | ... 0. 5,399,108 | ........ 0 |.(1,443,684) | ...(1,443,684) XXX
911363 10 9 |UNITED RENTAL ORD......cocoivrmrimerinrerermesineeserssensens .. | 04/30/2020. | CORNERSTONE MACRO.........oovvrvriniris | crrrrne 42,500.000 | ....... 5,483,696 XXX ...4,204,417 0 0 (R I 0 .o 4,204,417 | ........ 0].1,279,280 |..... 1,279,280 XXX
92276F 10 0 |VENTAS REIT ORD .. | 06/05/2020. | CORNERSTONE MACRO e | e 29,620.000 | ....... 1,223,798 XXX ] 794,160 0 0 0 | e (U I 794,160 | ........ 0. 429,639 | ....... 429,639 XXX
92345Y 10 6 |VERISK ANALYTICS ORD .. | 05/08/2020. | WOLFE TRAHAN SECURITIES.. N 186,191.000 | ..... 29,564,238 XXX | 23,907 | ..... 27,805,764 | (27,781,857) | . (27,781,857) v 23,907 | o 0 | 29,540,331 |...29,540,331 XXX
928542 10 9 |VIVINT SMART HOME CL A ORD.. ... | .. | 06/10/2020. | Strategas Securities LLC..........ccccocvurvnns | e 789,473.000 9,869,336 XXX ...7,499,994 | .....8,119,730 | ..... (619,736) | ..ovvvvven0 | vricennl0 | i (619,736) | ... 7,499,994 ..0.2,369,342 |..... 2,369,342 XXX
95040Q 10 4 |WELLTOWER ORD.......c.cocoormrerierrinne .. | 06/05/2020. | CORNERSTONE MACRO.. OO I 23,181.000 | ....... 1,397,343 XXX ...1,046,172 0 0 0| o0 | s 1,046,172 | ........ 0. 351,170 | ....... 351,170 XXX
98390M 10 3 | XPERI HOLDING ORD.. .| 06/01/2020. | Not Available . 0.225 | oovvriiciens 3 XXX 3 0 0 0 | e 0 | o3 | (VI I ()] ((0)) 0 XXX
98421B 10 0 | XPERI HOLDING ORD.. .. | 06/02/2020. | UNKNOWN.......ocvvuvvmireeneenesenissnissnsssninsnens | cvvens 592,151.000 | .......8,287,153 XXX ....9,857,005 0 0 0 [ 0]....9857,005 | ... 0 |.(1,569,852) | ...(1,569,852) | ..... 183,798 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............coouiriiiiiinmiiniis s ....123,927,392 XXX ..78,076,357 | ..... 95,994,603 | (46,100,975) | .....c....cc.. 0 12,861,364 |(48,962,339)] ......... 0]... 78,076,357 | ........ 0 | 45,851,035 |...45,851,035 | ..1,099,097 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
00175N  AC 2 [AMMC 15 SN...civmurieiririeiceierieriesieseeessessenienisenes . | 06/30/2020. | Distribution XXX 0 0 0 0 0 0 | e 0| . 141,456 | ....... 0 0 0 0 XXX [
00176N  AG 2 |AMMC 22 SUB.......cooviiiiiiiiiiniicsiissii e . | 06/30/2020. | Distribution XXX 0 0 0 0 0 0]....0]....109584 | ... 0 0 0 0 XXX [
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other XXX 0 0 0 0 0 0.0 [ 251041 | ..o 0 0 0 0 XXX XXX
Common Stocks - Closed-End Funds
89147L 88 6 | TORTOISE ENERGY INFR CORP NAV CF......cccovvrvmivrenes | . [ 05/01/2020. | CORPORATE ACTION... 0.750 14 XXX 8 13 3 0 3| (O IS . I I 0 6 6 0 XXX [
9699999. Total - Common Stocks - Closed-End Funds...........ccccooiiiniiiiiiiiiiiiinsicnicsnis 14 XXX 8 13 3 0 3| 0 8 [ 0 6 6 0 XXX XXX
9799997. Total - Common Stocks - Part 4 ....124,178,446 XXX ..78,076,364 | ..... 95,994,616 | (46,100,971) | . 2,861,364 | (48,962,335) | ........0 | ..... 78,327,405 | ........ 0 | 45,851,041 |...45,851,041 | ..1,099,097 XXX XXX
9799999. Total - Common Stocks . |....124,178,446 XXX ..78,076,364 | ... 95,994,616 | (46,100,971) | . 2,861,364 | (48,962,335)] .......0 | ..... 78,327,405 .0 | 45,851,041 |...45,851,041 | ..1,099,097 XXX XXX
9899999. Total - Preferred and Common Stocks ....144,789,977 XXX 100,401,793 |...113,181,295 | (45,997,733) 2,861,364 | (48,862,974) ...100,613,445 | ........ 0 | 44,176,532 |...44,176,532 | ..1,607,063 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...........c..ruuriuuiireieieiiieiieiieiiieiins aeieetseessesss s sees bbbt ....356,168,937 XXX 312,082,567 |....300,309,587 | (45,900,278)|....126,764 | 2,910,252 | (48,683,767)] ......... 0 ...312,109,802 | ........ 0 | 44,049,344 |...44,049,344 | ..5,527,785 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Description of Items(s) Hedged, Schedule/ | Type(s) of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange | Current Year's Carrying Quality of | at Inception
Used for Income Generation or Exhibit Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration [ Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)
Forwards - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108
1.37160 CAD /1 USD........... Canadian Dollar Exposure..... | N/A. |Currency.. ‘ Fifth Third Bank ....... QFROUN1UWUYUODVIWDS51..... 06/29/2020...... 09/30/2020.. | .vvuveencs 1 | ..70,000,000 | 1.3716 0 0 0 663,061 |..... | ....... 663,061 | .o 0 ... 663,061 | ..o (U 0 | 175,000 | .o 100..inns
1419999999. Total-Forwards-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 663,061 XXX ...... 663,061 | ..o 0 ... 663,061 | ..coocvrcrnns 0 [ 0 [ 175,000 XXX XXX
1479999999. Total-Forwards. 0 0 0 663,061 |XXX] ...... 663,061 | ..o 0 ... 663,061 | ..o (U] 0 e 175,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 0 663,061 XXX ...... 663,061 | ...oovvrirns 0 ... 663,061 | ..coovvrrrnnns 0 [ 0 [ 175,000 XXX XXX
1759999999. TOTAL 0 0 0 663,061 XXX] ...... 663,061 | ..o 0 ... 663,061 | ..o (U] [ 175,000 XXX XXX
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for June 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desig

Fifth Third Bank QFROUN1UWUYUODVIWDS!.... | Y. . | N. 0 663,061 663,061 0. .663,061 | ... .175,000

0299999999. Total NAIC 1 DeSIGNAtION. ........ivuiiiiiiiiiiiiiieni i 0 663,061 663,061 0].. .663,061 | ... 175,000

0999999999. Gross Totals........ccoverenrerirniisrirererisreersneees 0 663,061 663,061 () 663,061 [ ..o 175,000

1. Offset PEr SSAP NO. B4.......coiiiiiiiiiitieisti st 0

2. Net after right Of OffSEt PEF SSAP INO. B4........ ..ottt sttt se et es s ees st sstemse | eeeesseeeasseeseeaeeseseeseeseseeseeee e sesees et setaesen et aetseseeses et ansessetansesnessessnsansessessnsesnensessnsansesenannens | snnesnnsnsenerseennssssDOG 001 | woverresrssmnessesssemssesneneead 0




Statement for June 30, 2020 of the G REAT AM E RI CAN I N S U RAN C E CO M PANY

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11, QE12



Statement for June 30, 2020 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon...........c.ccccvevinn NEW YOrk, NEW YOrK.........cccvvvreemrerneerneninenines | overveninsennens | eeeeens 0.010 15 [ 0 267,955 944,144 | ........... 1,187,992 | XXX
Bank of America Miami, FIORAA. .....voererieeirenieieiseiersiseeenins | e 0. (U I 1,925,329 | ..o 1,895,103 | .oovvvve 1,956,095 | XXX
Bank of America SINGAPOTE. ... eeeretsesessesesssseeeesnees | sereessesnsesseens (0] 0 223,567 222,643 | ... 1,915,401 | XXX
Cash Held With Securities On Deposit. 0 0 0 0 0 | XXX
DBS Bank Ltd SINGAPOTE. ..veovvrriseererseeisseriesieseseessssssnses | coseesersessinees 4,395 166 | .cveeee 21,048,426 | ......... 22,084,159 | ......... 23,432,818 | XXX
The Bank of GUaM.........cccccveveveeriereieciniens Hagatna, Guam 0 31 51,257 51,257 51,257 | XXX

Certificate of Deposit .12% 12/26/20. (0] 0 0 0 0 | XXX
The Centreville National Bank..............ccccecerene. Stevensville, Maryland.................. 0 [ 0 639,496 581,849 0 | XXX
First Bank St. Thomas, Virgin Islands................. 0 1,900 510,574 510,574 510,574 | XXX

Certificate of Deposit .70% 12-20-20 0 e 0 0 0 0 | XXX
JP Morgan Chase.........cccccovurenn Indianapoalis, Indiana............... 50 [ .. 0 75,662 75,679 75,695 | XXX
Laconia Savings Bank............cccoveineeinrinninns Whitefield, New Hampshire............cocovvrneriniins | veverrernrinninns 0 [ 0 351,137 96,723 0 [ XXX
The Northern Trust Company / O'Hare. . Schaumburg, IN0IS..........cccvveervereriererieienene 0. 0| e 1,590,216 XXX
PNC Bank . Pittsburgh, Pennsylvania 0 0 ) )| XXX
Northrim Bank Anchorage, Alaska.................cc...... 0 229 XXX

Certificate of Deposit .90% 10-22-20. 0 | 0 0 0 0 | XXX
Oversea-Chinese Banking Corporation.............. SINGAPOTE. ...t seesssesseinies | eereseeeneessenas 7,579 510 8,862,573 8,834,019 | ........ 10,630,400 | XXX
Raymond James Bank............ccccoeveerireerncinennns New York, New YOrK........cococveeeerieneeeerncenins | cereeeeneeeinenns 2 | 0 25,215 181,833 33,914 | XXX
Royal Bank of Canada...........c.cccoveniveirniirernns Toronto, Canada............cccoeevereerenrenrennenienens | oersnnsnniesnns | eeereens 1490 | v, 26,801 | oo (V] 49,447,668 | ......... 54,770,555 | ......... 37,940,345 | XXX
RBC Dexia Investor Services Trust.................... Toronto, Canada 2,860,472 2,860,472 | ......... 14,671,825 | XXX
Sumitomo Mitsui Banking Corporation............... SINGAPOTE......vevvrircrierieirerisicisenierenseiennnis | vevrerneiseninnns | veveens 1700 [ i 18,512 | 02,030 | e 11,902,726 | ......... 11,861,427 | ........ 12,000,464 | XXX
US Bank Miami, FIOrda. ..o | e 0 0 0 | XXX
Wells Fargo Bank.........cocivniimnirinnniiennninns Los Angeles, California..........ccocverernnenninninins [ovnennensrinns | eeeen0.000 i |0 [ i 14,222,053 | ......... 17,538,051 | ......... 13,297,366 | XXX
0199999. Total Open Depositorie XXX . 45,497,041 73,203,416 81,577,572 | XXX
0399999. Total CASh ON DEPOSIL.......vvveveriereissiisesisiesi ettt XXX | XXX 57,354 | 4,866 | 45497,041 | ......... 73,203,416 | ......... 81,577,572 | XXX
0499999. Cash in Company's OffiCe.......c..uuwirrireiiersirisirerisse s XXX 1,415 1,410 1,435 | XXX
0599999. Total Cash XXX ] XXX | 57,354 | 4,866 | 45,498,456 | ......... 73,204,826 | ......... 81,579,007 | XXX

QE13
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Statement for June 30, 2020 of the GREAT AMER'CAN |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Government Bonds - Issuer Obligations
MONETARY AUTHORITY OF SINGAPORE...... 05/12/2020....... | cooovererrened 0.000 |08/07/2020....... 339,686 0 110
0699999. All Other GOVENMENE BONMS = ISSUBT ODGANONS.........vvvuuueeeiessitriissse s8R L4810 339,686 0 110
1099999. Total - All Other GOVEIMMENT BONGS...........ccuivieieieiiceeteieccie ettt sttt ettt s e s et sae st en st st ssese s s e ee et s sstasananeees 339,686 0 110

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

EOS Energy Storage 3.00 06/30/2019. 08/05/2019..... 3.000 |10/31/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) = ISSUBT OBIIGALIONS................uuuuuriiiiiieiiisies 8810008 8481114811811 L1811
3899999. Total - Industrial & MiSCEIIANEOUS (UNGTIIALEA)................ceruviieieiiiii 1L 8404014101412 HH00 408100
Total Bonds
7699999. Subtotals - Issuer Obligations...............c....... 506,353 | ..ooovevrreeerera 2877 | oo 110
8399999. Subtotals - Bonds 506,353 | .rverirrriieniisnieneni 2,877 | oo 110
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 [FIRST AMER:TRS OBG V. [Slo— 05/04/2020....... L el T 0 0 0
825252 40 6 |INVESCO TREASURY INST 06/29/2020....... 0.080 |..... 396,941,561 26,596 | .ovvoeeeereeeeerri 1,696,304
94975H 29 6 [ WELLSFARGO:TRSH MM Lu...ceouveuuieesaeeesaeesseessssess s sss s8££ 888888888888 04/02/2020....... 0.060 |...... 0 0
94988A 75 9 |WELLSFARGO:100%TR MM INS.. 06/01/2020....... 0.080 |...... 8,425 0 16
60934N 67 4 | FEDERATED U.S TREASURY CASH RESERVE.........¢.¢vrvrvrvrererererereeesesesessssessesssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssesssesesssenensnesenesenens 06/30/2020....... 0.010 |..... 18,591,458 [\ I 111,819
8599999. Total - Exempt Money Market Mutual FUNAS @8 IAENGIEA DY tE SVO............ei e 11111 4R sssnssssnssnsnens | 415,541,445 26,596 | .ooorieiiniiernas 1,808,138
All Other Money Market Mutual Funds
60934N 10 4 |FEDERATED HRMS GV O INST.... 06/30/2020....... 10,726,263 0 36,987
8699999. Total - All Other Money Market Mutual Funds.... ...10,726,263 0 36,987
8899999. Total - Cash Equivalents 426,774,061 29,473 | oo, 1,845,235




Supplement for June 30, 2020 of the G REAT AM E RICAN I N S U RAN C E COM PANY

Supp. Ato Sch. T
NONE

Supp. AtoSch. T
NONE

Supp. Ato Sch. T
NONE

Q455-1, Q455-2, Q455-3



Supplement for June 30, 2020 of the G REAT AM E RICAN I N S U RAN C E COM PANY

* 1 6 6 9120204550010 2 =«

Designate the type of health care SUPPLEMENT "A" TO SCHEDULE T

providers reported on this page. EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES
Other Health Care Facilities

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8

3 4 6 7 Direct

Losses

Incurred
Direct Direct Number Direct Number But

Premiums Premiums of Losses Amount of Not

States, Etc. Written Earned Amount Claims Incurred Reported Claims Reported

Alabama.........cccoceveverinnns
Alaska.....
Arizona....
Arkansas.....

California.........ccccvevrvvereernnes
Colorado........ccevevererrerenan.
Connecticut............cceevvune.
Delaware..........cccoceverevnnee.
District of Columbia...........DC| cooovvririiiieceal0 [0 0 |
Florida.......cccovvvveveieieecines
(€110 O
12, Hawaii....c.cccooveververrirererenen.

DS ©e N oA WD

18, Kentucky.....oocoveerereerererenns
19.  Louisiana........c.ccceeveerririrennnns

21, Maryland.......ccoovvvrrrrninnenns
22. Massachusetts...........ccc.......
23.  Michigan......cooeevvviveeririernnns
24, Minnesota.........c.coevvurrrrierenes
25.  MisSiSSIPPIi.....ccvvvrererriireriias
26, MiISSOU....covvrerrereereeneeieenns
27.  Montana.......ccoevevreerieninenenns
28.  Nebraska.........cocoovvvivinnnnns
29. Nevada....
30. New Hampshire...

32.  New Mexico.
33.  New York.....
34.  North Carolina.
35.  North Dakota...

36, ONi0..ocverereeeerieeiea

37.  Oklahoma.........cccocvvrernnnes

38, Or€gON.....ceveeeeereieriererenas

39.  Pennsylvania..........c.ccccennee

40.  Rhode Island..........ccoovveeereee Rl | o0 evcieiciiennd0 0 L0 [ (01 R (10 N (0 0
41, South Carolina.........ccccce0eec.SC | ovveirrieiiieieena0 [0 0 |0 e, () 1 (010 O [0 R 20
42, South Dakota........cccereeeeeeeeSD o0 [0 0 L0 [ (01 R {10 RN (0 T 0
43, Tennessee......cooeoeveveveceee IN |0 [iiiiiieeenl0 0 |0 e (€ () O [0 RO 2
44, TeXaS...oovveverierinreeseriereeee I |0 [0 |0 eeeeeeciieieenenl0 | [ ) (0 O [0 O 4
45, Utaheeceeeceeceel UT |0 0 |0 0 | [0 OO (0 O [0 O 0
46, Vermont......ccocovvveveveceeeee VT |0 [0 [0 |0 s [) 1 [ {10 RN (01 RN 2
47, Virginia......ooeeeeeereeeeeieeee VA |0 [0 |0 vceeiciieieennnl0 | (€)1 (0 O [0 8
48, Washington.........ccoevevee e WA | o0 0 0 |0 e (32 1 {10 RN [0 TR 36
49, West Virginia.........oeoveeveeeet WV | ciiiiiiiiiieieeennl0 [ eeiciicieieieennd0 0 L0 [ (01 TR {10 RN (0 R 0
50.  Wisconsin.......cocoeeerereecveee W iiiiiiieieeeend0 |0 0 |0 [ (01 R {10 RN (0 R 0
51, Wyoming.....ooeoveeververeeeee e WY 0 |0 [0 [0 [ (01 RN {110 TN (0 T 0
52.  American Samoa..........cccoe. . AS | eiiiiiviieieien0 |0 0 0 e (01 TR 0 [ [0 RN 0
53, GUAM..corereeecrererseeeeeeGU 0 [0 0 0 e [0 OO (0 O [0 0
54.  Puerto RiCO.......cccoervrereereeee PR [0 |0 [0 0 [ (01 TR {1} TR [0 RN 0
55.  USVirgin Islands..........cccceece. VI o0 |0 0 0 [ (01 TR 0 [ [0 RN 0
56.  Northern Mariana Islands....MP |...........cccccoc..... (010 RN [0 TN (010 RN [0 RN (01 TR 0 [ [0 RN 0
57. Canada........cccooeueierrnnnnd CAN ..o (0 O [0 O [0 O [0 [0 O (0 O [0 0

58998. Summary of remaining write-ins

for Line 58 from overflow page. | ......cccocoveerrenenad (018 S (01 O (010 (01 S [0 (01 S (11 IO 0
58999. Totals (Lines 58001 thru 58003
+58998) (Line 58 abOVE)......ooc. | corvrriiriirisnian [ [0 [V (O [ [ 0 [ oo 0

Q4554




Supplement for June 30, 2020 of the GREAT AMERICAN INSURANCE COMPANY
Overflow Page for Write-Ins

NONE

Q455-5



Supplement for June 30, 2020 of the G REAT AM E RICAN I N S U RAN C E COM PANY

* 1 6 6 912 02054050010 2 =

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended June 30, 2020

NAIC Group Code.....0084
Company Name: GREAT AMERICAN INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1
Direct
Written
Premiums

2
Direct
Earned
Premiums

3
Direct
Losses
Incurred

................ 101,394,234

....... 101,220,567

.................. 43,329,921

NAIC Company Code

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged POIICY? .........curiuierurerieneireiieeeneenseseese et ss st essssssssesssssssenss Yes[ ] No[X]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

DE QUANTITIEA OF ESHMALEA? ...ttt s et s £ e84 E 28428 R 842 E 2R R bRt e st Yes[ |

No [X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount

for D&O liability coverage in CMP packaged policies:

B2 Y0 1oV Q0RO B 0

2.32 Amount estimated USING reasoNable @SSUMPHONS: .........c.ruuererurirrierrerereiseeessire e ess st esee et ss e ss s s s e ess e st ss e ses s s s s bbb n e en st snen B 0

2.4  If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP packaged PONICIES: .........vurerrererereirnrereesrissesssesesssssssssssesssssssssssssssssessessssssessessassssssessesssssssssessasssnssessessens B 0

Q505
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